
CLO Assets: New Issue Loan Spreads 

• New Issue Loan Spreads are Relatively Wide 

S&P LCD New Issue B+/B Spreads(') 

L+200  
Dec-99 Dec-00 Dec-01 Dec-02 Dec-04 Dec-05 Dec-06 Dec-07 Dec-08 Dec-09 Dec-10 Dec-11 Dec-12 Dec-13 

Deutsche Bank (1) Source: &indeed & Poor's LCD Lending Quarterly Q4-13. 
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