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	Tranche
	Spread (basis point)

(Gaussian copula)
	Spread (basis point)

(Student copulas)

	0% à 10% (Equity)
	2952,4
	3172.895

	10% à 30% (Mezzanine)
	779.3024
	762.065

	30% à 100 % (Senior)
	43.4713
	30.210
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