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Equities 5 Day Change (pts/%) YTD Change (pts/%) Current Level
DOW +1017 (+2.20%) +910 (+15.47%) 47,207.12                
S&P +128 (+1.92%) +3894 (+20.17%) 6,791.69                  
NASDAQ +525 (+2.31%) +4663 (+10.96%) 23,204.87                

Treasury Yields 5 Day Change (bps) YTD Change (bps) Current Level
2YR +2 bps -76 bps 3.48%
3YR +2 bps -78 bps 3.49%
5YR +1 bps -78 bps 3.61%
7YR 0 bps -69 bps 3.79%
10YR -1 bps -57 bps 4.00%
20YR -1 bps -30 bps 4.56%
30YR -1 bps -19 bps 4.59%

Yield Curves 5 Day Change (bps) YTD Change (bps) Current Level
2YR-10YR Spread -3 bps +19 bps 51.44
2YR-30YR Spread -4 bps +57 bps 110.66
AAA Muni Yield % of Treasuries 5 Day Change (ppts) YTD Change (ppts) Current Level 
2YR +2 ppts -1 ppts 70%
5YR +2 ppts -1 ppts 66%
10YR -1 ppts +8 ppts 68%
30YR -1 ppts +4 ppts 89%
Single A BQ Revenue Curve 5 Day Change (bps) YTD Change (bps) Current Level
2YR -3 bps -33 bps 2.84%
3YR -1 bps -42 bps 2.75%
5YR +2 bps -46 bps 2.79%
7YR -4 bps -43 bps 2.95%
10YR -16 bps -35 bps 3.20%
30YR -17 bps +22 bps 4.57%
30-Year Current Coupon MBS 5 Day Change (bps) YTD Change (bps) Current Level
30YR FNCL Spreads -1 bps -15 bps +120 bps
Credit 5 Day Change (bps) YTD Change (bps) Current Level 
CDX IG 5Y -2 bps +2 bps +51 bps
CDX HY 5Y -11 bps +13 bps +327 bps
Bloomberg US AGG CORP OAS -2 bps -3 bps +77 bps



Commodities 5 Day Change ($/%) YTD Change ($/%) Current Level
GOLD -72 (-1.71%) $1477.40 (+55.94%) 4118.40
OIL $3.96 (+6.88%) -10 (-14.25%) 61.50
Dollar Index 5 Day Change ($/%) YTD Change ($/%) Current Level
DXY +1 (+0.51%) -10 (-8.80%) 98.94
Volatility 5 Day Change (pts/%) YTD Change (pts/%) Current Level
VIX -4 (-21%) -1 (-6%) 16.37
MOVE -10 (-12%) -30 (-30%) 68.94

Source: Bloomberg L.P.  This information is for your information only.  It has been obtained from sources believed to be reliable, 
but we do not guarantee its accuracy or completeness.  Neither the information, nor any opinion expressed, constitutes a 
solicitation by us of the purchase or sale of any security.  
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