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Source: Barclays Capital 04/01/20.    For Financial Professional Use    *Represents an approximation.
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KEY OBSERVATIONS				  
For the month of March 2020, the yield on the 10-year US Treasury Note ended at 0.67%, 48 basis points lower 
from the previous month. The Bloomberg Barclays US Corporate Index widened by 150 basis points to 2.72% 
over Treasuries. The A Rated Corporate Credit Spread increased by 115 basis points to 2.11%. The BBB Rated 
Corporate Credit Spreads widened by 199 basis points to 3.53%.
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KEY OBSERVATIONS		
For the month of March 2020, the yield on the 5-year US Treasury Note ended at 0.38%, 56 basis points lower from the 
previous month. The Bloomberg Barclays US High Yield Index widened by 380 basis points to 8.80% over Treasuries. 
The BB Rated Corporate Credit Spread increased by 319 basis points to 6.54%. The B Rated Corporate Credit Spreads 
widened by 364 basis points to 8.56%. The CCC Rated Corporate Credit Spread increased by 731 basis points to 18.52%.
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