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Loan 100 Index(USD) 90% + SOFR(USD) 10% 1.90% + BofA Merrill Lynch US High Yield
Master Il Constrained Index(USD) 25%} 90%
+ SOFR(USD) 10%

» S&P/LSTA Leveraged Loan 100 Index:|= SOFR(Secured Overnight Financing Rate):
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loan X2 A|YHIE, AT E O|XF 52 7||HRepo) HEHE 7[HtC 2 MEE= ZEX
TOE2 MEE i 7[#=2| leveraged loan|EFE|
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Z1) H| W X|4=(JIX|0 ). S&P/LSTA Leveraged

Loan 100 Index(USD) 90% + SOFR(USD) 10%
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1.90% + BofA Merrill Lynch US High Yield
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S HDX[$=E AMESIJASLICL 2021.08.04 £

2HE 2020.11.03[%

Master Il Constrained Index(USD) 25%} 90%
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TtX| S&P/LSTA Leveraged Loan Index(USD)
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100 Index(USD) 90% + 370 ¥ Libor(USD) 10%
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E{ S&P/LSTA Leveraged Loan 100 Index(USD)

Leveraged Loan 100 Index(USD) 90% +

90% + SOFR(USD) 10%2 HHZAL|ASL|Ct.
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