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Subprime 300 45 20-30 <5 <5 10-15 5-10|ABS 1100 210| 85-100 20-35 35-45 20-35 20-45
Alt-A 600 30 15-20 <5 <5 5-10 <5|ABS CDOs 400 240| 145-160 35-50 15-25 0-25 15-50
Prime 3,800 40 15-20 <5 <5 15-20 <5|Prime MBS 3,800 0 — — — — —
Commercial real estate 2,400 30 15-20 <5 <5 <5 <5[CMBS 940 210 85-95 20-35 30-45 20-35 20-45
Consumer loans 1,400 20 10-15 <5 <5 — <5[Consumer ABS 650 0 — — — — —
Corporate loans 3,700 50 25-30 <5 <5 — 15-20(High-grade corporate debt 3,000 0 — — — — —
Leveraged loans 170 10 5-10 <5 <5 — <5[High-yield corporate debt 600 30 10-15 <5 5-10 — <5
CLOs 350 30 15-20 <5 <5 — 0-10
12,370 225| 100-130 10-20 10-20 30-50 40-50 10,840 720| 340-380| 95-110( 70-120 40-90( 70-150
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Energy 529.7 591.9 11.7%
Materials 250.1 264.8 5.9%
Consumer Staples 278.4 290.7 4.4%
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S&P 500 1,503.3 1,354.5 -9.9%
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