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JPMorgan Global High Yield Index
Credit Spread to U.S. Treasury Securities for 2002 - Weekly

Date Spread (bp) Date Spread (bp)
1/16/2002 856 7/15/2002 890
1/21/2002 840 7/22/2002 913
1/28/2002 816 7/29/2002 950

2/4/2002 824 8/5/2002 993
2/11/2002 841 8/12/2002 999
2/18/2002 843 B/19/2002 1005
2/25/2002 857 8/26/2002 979

3/4/2002 821 9/2/2002 973
3/11/2002 765 9/9/2002 982
3/18/2002 756 9/16/2002 989
3/25/2002 733 9/23/2002 1030

4/1/2002 725 9/30/2002 1070

4/8/2002 726 10/7/2002 1095
4/15/2002 729 10/14/2002 1114
4/22/2002 716 10/21/2002 1058
4/29/2002 716 10/28/2002 1054

5/6/2002 724 11/4/2002 1044
5/13/2002 714 11/11/2002 1029
5/20/2002 723 11/18/2002 1002
5/27/2002 724 11/25/2002 946

6/3/2002 743 12/2/2002 928
6/10/2002 760 12/9/2002 955
6/17/2002 786 12/16/2002 94
6/24/2002 806 12/23/2002 952

7/1/2002 845 12/30/2002 965

7/8/2002 861

Data provided by JPMorgan Securities Inc.




