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&5 CLO IZH T3 eEiAES

topl0 top50 top250
20184F 55— - U2 J4) 6.64 | 20.34| 52.51
20184F45= - PUFH 6.83 | 20.54 52.1
20184F550Y - 143 6.66 | 21.01| 52.71
20194785 — - PU--J4 6.69 | 20.99| 53.02
20194F 55 = - U 5.52 | 18.54 51
20194F55= - PUFH 6.28 | 20.22| 52.66
20194E 551U - DUf-1] 6.13 19.9| 52.53
20204F 55— - U 6.04 | 19.62| 52.25

20204F55 = - PURH 6.3 20.03| 53.08

(W) S&P, The Most Widely Referenced Corporate
Obligors in Rated U.S. BSL CLOs: Second-Quarter
20207 SAER
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&6 KECLO TEEL THAANS NS L%k (2020F 3 AK, MESh/A-LEN—X)

e e d SR S&P KA T B RELH
1 | Altice Europe N.V. JHAE BANT 4T 20194E 4 H30H
2 | NEWAsurion Corp. [N B + & EN 20174E 2 H16H
3 | TransDigm Inc P22 5B i B+AHTT47 T MVy s 202044 H 2 H
4 | CenturyLink Inc. el = BB %M 20194E11 H20H
5 | Altice USA Inc. AT4T BB - ZEH 20194F 2 H25H
6 | American Airlines ZE B AAT47 -ty TF 20204F- 3 J20H
7 | Brookfield Asset Management | &ATiH A - 20194 7 H17H
8 | Endeavor Operating Company | fi3g CCCH+AHTAT - TI I Vy” 20204F 4 H13H
9 | Liberty Global PLC WG BB — %) 20204E 2 H26H
10 | Berry Global Group Inc. aryrr BB+AKNTA T - T by 20194E5 H17H
11 | Sinclair Broadcast Group Inc. ATAT BB-AXFTAT - T Vv 20204 3 H19H
12 | Calpine Corp. LIRVACEWAj B+RITA4T Ty 2019410 17H
13 | Bausch Health Companies 3 B+ %@ 20204E 3 H27H
14 | Softbank Group Corp. G BB+A#HTA4T7 T I vy 20204 3 H17H
15 | Scientific Games Corp. a2 BATTFA4 T - 7% v F 20204 3 H20H

(78)  BAT1320204E 5 HI9OH A . [ AT 4 7« 74 v F ] & Credit Watch Negative T V), HEIHFmMEEZRL, (A7
T4 7 7Y My 7] % Outlook Negative T V), WML R, WE L H I35 H (Last Review Date) %

e

(HFT)  S&P, CLO Spotlight: The Most Widely Referenced Corporate Obligors in Rated U.S. BSL CLOs: First-Quarter 2020, 7

April 20202 5ER
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ALZRREEAN TS H113% (2021.3)
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HMF&7 KECLO TEEL THAANS NS L%k (2020F 6 AK, MESh/-LEN—X)

e 3k SEAE S&P #EAFF B RELH
1 Altice Europe N.V. JHAE BATT 4T 20194F 4 H30H
2 NEW Asurion Corp. PBs B + % EN 20174 2 H16H
3 TransDigm Inc P22 5B i B+AHFT47 -7 vy 2 | 2020064 02 H
4 CenturyLink Inc. WAMEIE | BBREW 2019411 H20H
5 Altice USA Inc. AT4T BB - ZE 20194 2 H25H
6 1 | Brookfield Asset Management BAME | A- 20194E 7 H17H
7 1t | Liberty Global PLC AE BB — 20204 2 J26H
8 | | American Airlines Group Inc & B—x#H7+17 202046 H 3 H
9 | | Endeavor Operating Company LLC | #84¢ CCC+ 20204F- 4 JJ13H
10t | Sinclair Broadcast Group Inc. X747 | BB- 202045 H26H
11} | Berry Global Group Inc. a>74+ | BB+ 20194 1 H22H
12 Calpine Corp. LIRVACEWAj B+KRY747 -7 My 2 | 20194610 17H
13 Bausch Health Companies 3 B + & EM 20204E 3 H27H
141 | Univision Communications Inc XF 4T | BEEW 20184F12H 7 H
151 | Dell Technologies Inc E BB+ A AT 47 20204F- 8 JJ14H

250L1F | Softbank Group Corp. BiE BB+ A 7T 147 20204 3 H17H

() AT 1220204E 8 H2884E, [+ 47 4 7+ 74 v F| i Credit Watch Negative Tdh b, EWIMGAMEZRL, [HFF 4
7« 7% hvy 7 ] 1d Outlook Negative T& 0, Wi Z R $ Wil L HiZR&EA N (Last Review Date) %4

o TF ZERIN 3 HHHOEALE R,

(W) S&P, CLO Spotlight: The Most Widely Referenced Corporate Obligors in Rated U.S. BSL CLOs: Second-Quarter 2020,

9 July 20202 & fER.
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(M)  S&P, CLO Spotlight: The Most Widely Referenced Corporate Obligors in Rated U.S. BSL
CLOs: Second-Quarter 20207 SVEK o

M%9 KECLOBTHEDIOFEFRETORMIIREL

B Ak svr (ORI wm o | wh GWO | R WD | 3o
- ) o ~ k7N, VAL |BBAHFAT - S,

20204 2 H 3 H | Wynn Resorts Ltd. 1251 — 1500 1 Sy Lyw— |whvr BB < F AR
RO N s

202042 H12H |GBT M B.V. 1001 - 1250 37 17-7; l/‘l:il B + %M BB %A E YR AMIRIZE

e UL - . - A

20204F- 2 14 H | Boardriders Inc. 1001 — 1250 34 *{dﬁ“i’f‘f,“‘?/\ L, B-AH4747 B - Z5EMN Al i 1
7727V —

20204 2 12611 | Sabre Corp. top250 164| V7 hox7 iB;j;T 17 |BBuEl | REFOCRE

20204F- 2 J126 H | Tenneco Inc. top250 190 | F By sl B + %M BB AH T4 7 | E

20204F- 2 H27H | Cooper-Standard Holdings 1001 — 1250 42 | HEh LR BA#T4T B+ A7 4 7 | HEHIEE

one . . - . i, 7o8Lv, |BB+AAT 4T BB+ AN T 4 e -

20204 3 J1 3 H | Samsonite International S.A. | 1001 — 1250 53 S ) JUN - v YA A MRIZE

- . e B+AH747 - > e o .

20204F- 3 1 9 H | Ryman Hospitality Properties |1001 — 1250 58 | ANBY RS By F B+A3 4747 | HEOF ¥ L

20204 3 H10H | EG Group Ltd. top250 268 | /N BAAT AT BEEM Wt ~—3 VI

20204 3 H10H | National Amusement Inc. | 751 — 1000 58 g E;Z/ZT 7 By WA E~OR
T N AT . N . P

20204 3 HH10H | Aimbridge Acquisition Co Tnc | 251 ~500 | R7M VAR A\ BAATAT T s sir a7 | dio%c v e
IV, VLI¥x— |FvF

20204F 3 1101 | Sabre Corp. top250 64|v7 oy |BB-anrq7 |PBA T T A pkoms

VAR E N
. o . HFL, LAG R
20204 3 H11H | GPS Hospitality Holding Co. 751 -1000 45 Sy Lye— CCC+ANT 147 | B-%EN EEYGE R

(E)

1, 4 H13HIZ

HifliZe 777147 (Negative) L0 &, xAHF47 -
B- 4471472l

v %+ v F (Credit Watch Negative) &—E¢H T % ZWK$ 5, Sabre

M TSR T 5,

(i) S&P, CLO Spotlight: Coronavirus Will Put U.S. CLO Diversity And Managers To The Test, March 13, 20207 S £
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(W) S&P, CLO Spotlight: U.S. CLO Exposure To Negative Corporate Rating Actions (As Of Aug

23,2020), Aug. 27, 20202 SVER.
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