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I, Grade
CINormalize Period

700 W Citigroup Inc Reterence Mame 3% Sprd. &
B Bank of America 1013 5] Am. Exprass 656, 8

ol ud g M 102)| & Citigroup Inc 571

—— 1033 5] Capital One 4070

104% 5] Morgan Stanley 4477
1053 2] Geldman 3366
106} =] Banl af America 3350
10773 | 5) wells Fargo 271.4
1083 =] IPMorgan Chase 2i6.E
1093 = Legg Mazon Inc MLA,
1103 =) FREC Fin'l Services M.A,
1113 =] Regians Fin'l 1A,
112% =] Zions Bancorp MLA,
1133 =] Bank MY Mellon fLA,
134y 5] State Strect ML A,
1153 =] Huntingtor Sancsha 1A,
1363 =] Fifth Third M4,
173 2] Marshall & Tl=ley MLA,
0808 10,08 12/08 02/09 1183 =1 SunTrust MA L

30) Spreads{CDSH) 40) Term Structure{CDHT) 50) Switch({CHSA) 60} Sector{GCDS)

Australio 61 2 9777 2600 Brazil 5511 2048 4500 Europe &4 20 7330 7300 Germomy 49 59 2204 1210 Hong Kong 252 2577 c000
Jopan 81 3 3201 8500 Singopore &5 G212 1000 g, 1 212 218 2000 Copyrighi 2009 Bloombery Finonoce L.P
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