
2016 Sep 2016 Sep
Sep Aug Jul Jun 2015 Sep Aug Jul Jun 2015

Indices Commodities
10-Year Treasury 1.60% 1.58% 1.46% 1.49% 2.06% Crude Oil $48.24 $44.70 $41.60 $48.33 $45.09
DJIA 18,308 18,401 18,432 17,930 16,285 Natural Gas $2.91 $2.89 $2.88 $2.92 $2.52
S&P 500 2,168 2,171 2,174 2,099 1,920 Gold $1,317 $1,308 $1,353 $1,321 $1,115
NASDAQ 5,312 5,213 5,162 4,843 4,620
iShares HY Corporate Bond Fund 86.5 86.7 85.3 83.3 82.8 Currencies
iShares Barclays Aggregate 112.4 112.5 112.9 112.5 109.5 GBP in USD $1.30 $1.31 $1.33 $1.33 $1.51

Bond Index EUR in USD $1.12 $1.11 $1.12 $1.11 $1.12
Total Return*
10-Year Treasury (0.15%) (0.47%) 0.03% 3.79% 1.31% USD in JPY 101.28 103.46 102.30 102.70 119.74
DJIA (0.52%) 0.41% 2.81% 0.93% 1.51% USD in CNY 6.67 6.68 6.64 6.65 6.36
S&P 500 0.02% 0.27% 3.47% 0.13% 0.49%
NASDAQ 1.69% 0.75% 6.21% (2.14%) (0.27%) Average New-Issue Pricing - B+/B
iShares HY Corporate Bond Fund 0.88% 2.54% 1.11% 1.63% (2.68%) Total Spread 446.5 491.1 502.1 511.8 542.0
iShares Barclays Aggregate (0.04%) 0.02% 0.33% 1.99% 5.34% YTM 5.33% 5.77% 5.73% 5.68% 5.72%

Bond Index
*Includes dividend / interest payments, when applicable

Sources: S&P LCD, Barclays Capital, Bloomberg, TM Capital

Leveraged Lending Market Report
October 2016

Key Market Indicators

New-Issue Loan Volume by Month Default Rates of Leveraged Loans
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TM Capital’s Leveraged Finance ContactsRecent TM Capital Financing Experience

www.tmcapital.com

New York
641 Lexington Avenue
30th Floor
New York, NY 10022
Tel: 212.809.1360 

Boston
201 Washington Street
32nd Floor
Boston, MA 02108
Tel: 617.259.2200

Atlanta
3575 Piedmont Rd NE 
Suite 1010
Atlanta, GA 30305 
Tel: 404.995.6230

Stock Market Indices U.S. Treasury Yields
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Commodities Prices U.S. Trade Deficit & Dollar Index
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Consumer Confidence Index & % Change in DPI Housing Starts & Mortgage Rates
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Sources: S&P LCD, Capital IQ, US Census Bureau, TM Capital

Jerome Romano 
Managing Director 

jromano@tmcapital.com 
617-259-2206

Robert Grien 
Managing Director 

rgrien@tmcapital.com 
212-809-1434

Vidur Kapur 
Associate 

vkapur@tmcapital.com 
212-809-1422
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