Fixed Income Performance

Fixed Income Rates of Return 2020 1Q YTD 1 Year 3 Year 5 Year 10 Year
Broad Market Indices BBgBarc US Aggregate TR 3.15% 3.15% 8.93% 4.82% 3.36% 3.88%
BBgBarc US Govt/Credit TR 3.37% 3.37% 9.82% 5.17% 3.54% 4.15%
Intermediate Indices BBgBarc US Int Agg TR 2.49% 2.49% 6.88% 3.87% 2.82% 3.22%
BBgBarc US Govt/Credit Int TR 2.40% 2.40% 6.88% 3.79% 2.76% 3.14%
Government Only Indices FTSE 3 Month Treasury 0.39% 0.39% 2.04% 1.74% 1.12% 0.60%
BBgBarc US Govt 1-3 Yr TR 2.73% 2.73% 5.37% 2.69% 1.84% 1.45%
BBgBarc US Govt Int TR 5.18% 5.18% 8.93% 4.12% 2.77% 2.79%
BBgBarc US TIPS TR 1.69% 1.69% 6.85% 3.46% 2.67% 3.48%
BBgBarc US Govt Long TR 20.63% 20.63% 32.28% 13.30% 7.32% 8.89%
Municipal Indices BBgBarc US Municipal TR -0.63% -0.63% 3.85% 3.96% 3.19% 4.15%
BBgBarc US Municipal 1 YrTR 0.05% 0.05% 1.69% 1.49% 1.17% 1.07%
BBgBarc US Municipal 10 Yr TR -0.40% -0.40% 4.00% 4.19% 3.34% 4.45%
BBgBarc US Municipal 20 Yr TR -0.49% -0.49% 5.07% 5.19% 4.09% 5.25%
Mortgage Backed Indices BBgBarc US MBS TR 2.82% 2.82% 7.03% 4.04% 2.94% 3.28%
Corporate Bond Indices BBgBarc US Credit TR -3.14% -3.14% 5.10% 4.19% 3.28% 4.75%
BBgBarc US High Yield TR -12.68% -12.68% -6.94% 0.77% 2.78% 5.64%
World Bond Indices FTSE World Government Bond 2.00% 2.00% 6.17% 4.27% 2.96% 2.19%
BBgBarc EM USD Sovereign TR -11.36% -11.36% -4.71% 0.78% 2.86% 5.04%
Source: Morningstar Advisor Workstation
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