Sample BSL CLO - Equity Return Profile
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Call Year 0.00% 1.00% 2.00% 3.00% 4.00% 5.00% 6.00%
Call at 4.0 [14.5]% [12.1]% [9.1]% [5.7]% [2.0]% [-2.1)% [-8.7]%
Call at 5.0 [16.0]% [13.8]%  [11.0]% [7.6% [3.7]% [0.9]%  [-6.2]%
Call at 6.0 [16.8)% [14.6]%  [12.0]%  [8.5]% [4.3]1% [-0.8]%  [-6.9]%
Call at 7.0 [16.5]% [143]%  [11.7]% [8.1]% [3.3]% [-2.6]%  [-10.1]%
Run till Maturity [15.3]% [13.2]%% [10.4]% [6.5]% [0.6]% [-7.1]% [-18.0]%
See Appendix for Modeling A i
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