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Bond ETFs - Duration, Yields, and Returns

Ticker Name Duration (Years) 30-Day SEC Yield YTD Change 1-YearARR 3-YearARR 5-Year ARR 10-Year ARR
AGG iShares Core U.S. Aggregate Bond ETF 6.27 3.99% 0.72% 0.42% -3.87% -3.17% -1.24%
ANGL VanEck Fallen Angel High Yield Bond ETF 5.15 713% 1.08% 0.80% -1.94% -1.00% 0.58%
BIL SPDR Bloomberg Barclays 1-3 Month T-Bill ETF 0.10 4.77% 0.22% -0.01% 0.08% 0.03% 0.02%
BKLN Invesco Senior Loan ETF - 8.79% 0.00% 0.24% -1.14% -1.46% -1.36%
BNDX Vanguard Total International Bond ETF 7.40 3.06% -0.16% 0.60% -2.96% -3.25% -0.89%
CMBS iShares CMBS ETF 4.37 4.35% 1.23% 2.40% -2.38% -2.43% -0.80%
EMB iShares JP Morgan USD Emerging Markets Bond ETF 7.21 6.98% 1.97% 4.14% -4.12% -4.91% -2.03%
EMHY iShares Emerging Markets High Yield Bond ETF 4.92 9.08% 1.79% 6.56% -216% -4.21% -2.07%
EMLC VanEck Vectors J.P. Morgan EM Local Currency Bond ETF 4.76 6.81% 3.38% -3.51% -6.31% -6.42% -5.35%
FLOT iShares Floating Rate Bond ETF 0.03 5.80% 0.31% 0.26% 0.20% -0.02% 0.08%
GSY Invesco Ultra Short Duration ETF 0.78 5.08% 0.28% 0.88% 0.12% -0.09% 0.05%
HYG iShares iBoxx $ HY Corp Bond Fund ETF 3.71 7.98% 1.46% 3.54% -1.26% -2.03% -1.35%
IEF iShares 7-10 Year Treasury Bond ETF 7.51 3.49% 0.77% -0.79% -5.74% -3.92% -1.34%
IEI iShares 3-7 Year Treasury Bond ETF 4.43 3.68% 0.42% 0.49% -2.60% -1.90% -0.56%
LQD iShares iBoxx $ Investment Grade Corporate Bond ETF 8.47 5.21% 0.96% 0.03% -4.46% -3.88% -1.13%
MBB iShares MBS ETF 6.04 2.93% 0.76% 0.69% -3.90% -3.24% -1.69%
MUB iShares National Muni Bond ETF 6.26 3.23% 0.27% -0.95% -1.76% -1.64% -0.30%
SHY iShares 1-3 Year Treasury Bond ETF 1.89 4.20% 0.15% 0.48% -0.94% -0.68% -0.30%
TIP iShares TIPS Bond ETF 6.72 6.13% 2.02% 2.34% -4.33% -1.79% -0.34%
T iShares 20+ Year Treasury Bond ETF 17.40 3.85% 1.39% -4.63% -13.80% -9.60% -3.51%
ZROZ PIMCO 25+ Year Zero Coupon U.S. Treasury Index ETF 26.28 3.52% 0.68% -9.77% -20.88% -14.39% -5.43%

Data As Of February 20, 2025




Bonds vs. Moving Averages

U.S. Aggregate Bonds (AGG) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW BELOW
Fallen Angel High Yield Bonds (ANGL) ABOVE ABOVE ABOVE ABOVE BELOW ABOVE ABOVE ABOVE
1-3 Month T-Bill (BIL) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
Senior Loan Bonds (BKLN) BELOW ABOVE ABOVE BELOW BELOW ABOVE BELOW BELOW
International Bonds (BNDX) BELOW BELOW BELOW BELOW BELOW BELOW BELOW BELOW
Commercial Mortgage Backed Securities (CMBS) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
Emerging Markets Bonds (EMB) ABOVE ABOVE ABOVE ABOVE BELOW BELOW ABOVE ABOVE
Emerging Markets High Yield Bonds (EMHY) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
Emerging Markets Local Currency Bonds (EMLC) ABOVE ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW
Floating Rate Bonds (FLOT) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
Short Duration (GSY) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
High Yield Corp Bonds (HYG) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
7-10 Year Treasury Bonds (IEF) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW BELOW
3-7 Year Treasury Bonds (IEI) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW BELOW
Investment Grade Corporate Bonds (LQD) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW BELOW
Mortgage Backed Securities (MBB) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW BELOW
National Muni Bonds (MUB) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW BELOW
1-3 Year Treasury Bonds (SHY) ABOVE ABOVE ABOVE ABOVE BELOW BELOW BELOW ABOVE
Inflation Protected U.S. Treasury Bonds (TIP) ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE ABOVE
20+ Year Treasury Bonds (TLT) ABOVE BELOW ABOVE ABOVE BELOW BELOW BELOW BELOW
25+ Year Zero Coupon (ZROZ) BELOW BELOW ABOVE BELOW BELOW BELOW BELOW BELOW
Percent Positive: 86% 86% 95% 86% 38% 43% 43% 48%




*
ek o™

ALL STAR % US 10-Year Yield Seasonality

CHARTS * 1.0%
Bests ol Average Monthly Performance Between 1962 - 2024
e
0.8%
0.6%
0.4%
0.2%

- . I 0.0%

-0.2%

-0.4%

January
February
March
April
May
June
July
August

September
October
November
December




*
g *x

ALL STAR % US 10-Year Yield Seasonality
CHARATE...} 1.2%

Average Performance For February Between 1962 - 2024
1.0%
0.8%
0.6%
0.4%
0.2%

0.0%

-0.2%

LA N N N D A A A RN R A N R C R AN O R A AN



Treasury Yield 30-Year Note - TYX (US) - Weekly Bar Chart - USD - No Layout
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Treasury Bonds Futures Volume Spot - 2BVolSpot (US) - Weekly Bar Chart - USD - No Layout
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Treasury Yield 10-Year Note - TNX (US) - Weekly Bar Chart - USD - No Layout
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T-Note-US 10 ¥r (Electronic) Volume Spot - ZNVolSpot (US) - Daily Bar Chart - USD - No Layout
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Treasury Yield 5-Year Note - FVX (US) - Weekly Bar Chart - USD - No Layout
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Note - FVX (US) - Dally Line Chart - USD - No Layout
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Id 5-Year Note - FVX (US) - Dally Line Chart - USD - No Layout
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2-Year Treasury Constant Maturity Rate - DGS2 (FRED) - Weekly Line Chart - USD - No Layout —— Source: Federal Reserve Bank of St. Louis
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1-Year Treasury Constant Maturity Rate - DGS1 (FRED) - Weekly Bar Chart - USD - No Layout -—- Source: Federal Reserve Bank of St. Louis

xxh, . ~10.000
LrlTe US Treasury 1yr Yield 200

-5.000
T N
I o -3.000

H‘\”h ﬂ -2.000
-1.500

1 -1.200

-1.000

-0.800

.‘»H -0.600
-0.500

-0.400

-0.300

-0.200

|
|
l

-0.000

Wi 4

/

5 Optuma 2012 2014 2016 2018 2020 2022 2024



3-Month Treasury Constant Maturity Rate - DGS3MO (FRED) - Weekly Line Chart - USD - No Layout - Source: Federal Reserve Bank of St. Louls
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10-Year Treasury Constant Maturity Minus 2-Year Treasury Constant Maturity - TI0Y2Y (FRED) - Daily Line Chart - USD - No Layout - Source: Federal Reserve Bank of St. Loui
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PIMCO 25+ Year Zero Coupon U.S. Treasury Index ETF - ZROZ (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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IShares 20+ Year Treasury Bond ETF - TLT (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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IShares 3.7 Year Treasury Bond ETF - IEI (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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IShares 1-3 Year Treasury Bond ETF - SHY (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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IShares TIPS Bond ETF - TIP (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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IShares iBoxx $ HY Corp Bond Fund ETF - HYG (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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VanEck Fallen Angel High Yield Bond ETF - ANGL (US) - Daily Bar Chart - USD - Price Returns - No Layout
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VanEck Fallen Angel High Yield Bond ETF - ANGL (US) - Weekly CandleStick Chart - USD - Price Returns - No Layout
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iShares iBoxx § Investment Grade Corporate Bond ETF - LQD (US) - Weekly Bar Chart - USD - Price Returns - No Layout
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HYG Div IEI - HYG/IEI (Custom Codes) - Daily Line Chart
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HYG Div IEI - HYG/IEI (Custom Codes) - Daily Line Chart - USD - No Layout
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HYG Div IEI - HYG/IEI (Custom Codes) - Daily Line Chart - USD - No Layout
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LQD Div IEF - LQD/EF (Custom Codes) - Daily Line Chart - USD - No Layout
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TIP Div IEF - TIP/IEF (Custom Codes) - Daily Line Chart
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Disclaimer:

You understand that the Site contains information about securities and investment
strategies, but that this information and Content does not constitute “advice”, nor does it
constitute any “recommendation” on whether or how to engage in trading activities. The

information contained on this site is for informational purposes only. ALLSTARCHARTS

ACCEPTS NO LIABILITY OR RESPONSIBILITY WHATSOEVER FOR ANY LOSS OR DAMAGE OF ANY

KIND ARISING OUT OF THE USE OF ANY OF THE SITE, INCLUDING, BUT NOT LIMITED TO, ANY

CONTENT OR MATERIAL FOUND THEREIN, OR AS A RESULT OF TRADING RISKS. ANY TRADING

ACTIVITY IS INHERENTLY RISKY AND UNDERTAKEN AT YOUR OWN RISK.

Trading has large potential rewards, but also large potential risk. You must be aware of the
risks and be willing to accept them in order to engage in Trading. Don’t trade with money
you can’t afford to lose. Allstarcharts does not represent that any trade will or is likely to

achieve profits or losses similar to those discussed on the Site. The past performance of any

trading system is not necessarily indicative of future results. All trades discussed on the Site
are for illustrative purposes only and not to be construed as specific advisory
recommendations.

From time to time, the employees of the Site or its affiliates may hold positions or other
interests in securities mentioned on the Site and may trade for their own account(s) based
on the information presented. These employees may also take positions inconsistent with

the views expressed on the Site.

The employees of the Site or its affiliates may hold licenses with FINRA, the SEC or states

securities authorities and these licenses may or may not be disclosed by the throughout the

Site.




