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Source: Guggenheim Investments, Credit Suisse, BAML, Bloomberg Barclays. Data as of 4.2.2020. Index Legend:
Credit Suisse Leveraged Loan Index, Credit Suisse High-Yield Corporate Bond Index, Bloomberg Barclays
Investment-Grade Corporate Bond Index, Bloomberg Barclays US Aggregate Index (Agency Bond subset), Historical
CLO spreads provided by Bank of America Merrill Lynch Research, current CLO spreads based on JP Morgan CLOIE
Index, Non-agency CMBS spreads provided by JP Morgan Research.
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Source: Guggenheim Investments, IHSMarkit. Actual data as of 12.31.2020 and estimates through 3.31.2020.
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Source: Guggenheim Investments, IIF. Data as of 9.30.2019.
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Source: Guggenheim Investments, Haver, IIF. Data as of 9.30.2019 (LHS) and 4.1.2020 (RHS).
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