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HISTORICAL INTEREST RATES & CREDIT SPREADS CREDIT SPREADS TO TREASURIES  |  YEARS ENDED DECEMBER 31

Source: Barclays Capital 08/01/22.    For Financial Professional Use    *Represents an approximation.
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KEY OBSERVATIONS				  
For the month of July 2022, the yield on the 10-year US Treasury Note ended at 2.65%, 37 basis points lower from 
the previous month. The Bloomberg US Corporate Index tightened by 11 basis points to 1.44% over Treasuries. The 
A Rated Corporate Credit Spread decreased by 10 basis points to 1.16%. The BBB Rated Corporate Credit Spread 
decreased by 13 basis points to 1.79%.
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HIGH YIELD CORPORATE BOND YIELDS & SPREADS     JULY 2022

HISTORICAL INTEREST RATES & CREDIT SPREADS CREDIT SPREADS TO TREASURIES  |  YEARS ENDED DECEMBER 31

Source: Barclays Capital 08/01/22.    For Financial Professional Use    *Represents an approximation.

5 Yr U.S. Treasury Note BB-Rated Bonds B-Rated Bonds CCC-Rated Bonds Bbg US High Yield Index
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KEY OBSERVATIONS		
For the month of July 2022, the yield on the 5-year US Treasury Note ended at 2.68%, 36 basis points lower from the 
previous month. The Bloomberg US High Yield Index tightened by 100 basis points to 4.69% over Treasuries. The BB Rated 
Corporate Credit Spread decreased by 96 basis points to 3.08%. The B Rated Corporate Credit Spread tightened by 111 
basis points to 5.20%. The CCC Rated Corporate Credit Spread decreased by 84 basis points to 10.29%.
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