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Yield to Maturity  Duration

Sector Exposure % Current Portfolio
Current Portfolio 3.13% 5.87 Cash 2 77
Bfanchmark 3.08% 8.13 Financial 7218
diff. +0.05% -2.26 Consumer, Non-cyclical 18.74
Communications 14.62
Consumer, Cyclical 12.15
Industrial 9.36
Technology 6.79
Energy 4.35
Utilities 2.89
Basic Materials 1.13
Cash 7.77
AA3 1.65
Al 8.60
A2 4.94
A3 17.09
BBB1 17.93
BBB2 17.12
BBB3 16.39
BB1 4.21
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Core PCE YoY %( assuming the growth rate in forecast =

Core CPI YoY %( assuming the growth rate in forecast = the last 36
the last 36 months avg. MoM + adjusted parameter)

th . MoM
months avg. MoM) . Core PCE YoY%(the last 24 months)
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Fed Projection

Core CPI: Our Projection
2022 end: 3.68% etz Pl s (Feb. %022) (Ce”g:c' Tzeonzdle”cy
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Note: The Rt value indicates the average number of people that one person with COVID-19 is expected to infect. A number higher than one means each infected person
is passing the virus to more than one other person.
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