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KEY OBSERVATIONS				  
For the month of June 2021, the yield on the 10-year US Treasury Note ended at 1.47%, 13 basis points lower 
from the previous month. The Bloomberg Barclays US Corporate Index tightened by 4 basis points to 0.80% over 
Treasuries. The A Rated Corporate Credit Spread decreased by 2 basis points to 0.63%. The BBB Rated Corporate 
Credit Spread decreased by 4 basis points to 1.00%.
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KEY OBSERVATIONS		
For the month of June 2021, the yield on the 5-year US Treasury Note ended at 0.89%, 9 basis points higher from the 
previous month. The Bloomberg Barclays US High Yield Index tightened by 28 basis points to 2.68% over Treasuries.  
The BB Rated Corporate Credit Spread decreased by 26 basis points to 2.00%. The B Rated Corporate Credit Spread 
tightened by 27 basis points to 2.94%. The CCC Rated Corporate Credit Spread decreased by 35 basis points to 4.91%.

BB-Rated Bonds B-Rated Bonds CCC-Rated Bonds Barclays US High Yield Index

Averages BB CCCB BbgBc US HY  
Credit Index

2 years

5 years

10 years

15 years

3.02

2.56

3.16

3.91

4.53

3.92

4.65

5.36

9.72 4.43

8.09 3.95

8.68 4.71

9.37 5.57

Period ended June 30, 2021

Period ended December 31, 2020


