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Key Market Indicators

2016 Dec
Dec Nov Oct Sep 2015
10-Year Treasury 2.45% 2.37% 1.84% 1.60% 2.27%
DJIA 19,763 19,124 18,142 18,308 17,425
S&P 500 2,239 2,199 2,126 2,168 2,044
NASDAQ 5,383 5324 5,189 5312 5,007
iShares HY Corporate Bond Fund 86.2 85.3 86.5 86.5 80.0
iShares Barclays Aggregate 108.0 108.3 111.2 1124 107.8
Bond Index
Total Return*
10-Year Treasury 0.29% (4.93%) (1.92%) (0.15%) (0.95%)
DJIA 2.56% 6.50% (0.79%)  (0.52%) (2.47%)
S&P 500 1.94% 4.41% (1.82%) 0.02%  (2.63%)
NASDAQ 2.17% 3.51% (2.26%) 1.69%  (2.79%)
iShares HY Corporate Bond Fund 1.93% 0.41% (0.98%) 0.88% (2.69%)
iShares Barclays Aggregate 0.49% (2.51%) (0.82%) (0.04%) 1.83%
Bond Index
New-Issue Loan Volume by Month
($ in billions)
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2016 Dec
Sep 2015
Crude Oil $53.72 $49.44 $46.86 $48.24  $37.04
Natural Gas $3.68 $3.35 $3.20 $2.91 $2.34
Gold $1,152  $1,174  $1,273  $1,317  $1,060
Corencies
GBP in USD $1.23 $1.25 $1.22 $1.30 $1.47
EUR in USD $1.06 $1.06 $1.10 $1.12 $1.09
UsD in JPY 116.75 11428 105.14 101.28 120.20
USD in CNY 6.94 6.89 6.78 6.67 6.49
Average New-Issue Pricing - B+/B
Total Spread 405.7 435.0 429.7 446.5 545.0
YTM 512%  5.29% 522%  5.33% 5.92%
*Includes dividend / interest payments, when applicable
Default Rates of Leveraged Loans
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Recent TM Capital Financing Experience TM Capital’'s Leveraged Finance Contacts
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