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Baa3 BBB- BBB-
Bai BB+ BB+
Ba2 BB BB
Non- Ba3 BB- BB-
81 B+ B+
Investment 82 8 5
Grade B3 B- B-
High Yieid Caa cce ccc
Junk” Ca cC cc
C C C
Default G G D D )
ABURFE S5 2611, SB— AR — e R B E S, RARGEREEBR %S, REEEBGEHAE 8

B, EEERCBIRAIREEAE T RetR a2,

HORRIREE A #, BOEE. B Hofh OB SR I BUR 2, A 015 RS L, 5021
B, EEL HASS nEERL WINEE, HOREIHE MR R m R A

FSH), JEHZERARAE B S B A7, e MO P e P vl el & LB, B 22 B % B /e bR A
L EMEE RS 2, EREEEENEN (RG]  JRAMEZEE G 5 E 2E 2.



CREDIT RATINGS gy

LONG-TERM SOVEREIGN DEBT RATINGS Moadyson'hem. 1%
Country/Ratings Agency = Moody's S&P Fitch Investment
Grade
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Portfolio Initial Balance Final Balance CAGR Stdev Best Year Worst Year Max, Drawdown Sharpe Ratio Sortino Ratio Market Correlation

iShares 1-3 Year Treasury Bond ETF $10,000 5138670 1.71% O 1.35% 7.35% -251% -3.23% O 0.43 0.70 -0.31
|Shares 7-10 Year Treasury Band ETF 510,000 5215110 406%0 B20% 17.81% -6.58% N.23% 0 0.48 0.79 -0.28
IShares 20+ Year Treasury Bond ETF 510,000 5283180 5560 13.05% 33.96% -21.80% -21.80% O 0.39 0.64 -0.28
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