Reuters Corporate Bond Spread Tables

Reuters Corporate Spreads for Utfities

August 2013 Average

Rating 1yr 2T 3T Sy
AzafAAn i5 20 i 35
Azl/AA+ 126318 25.1818 32.090% 407727
A22fAA 223181 307272 37.8536 467172
Az3/AA- 255545 364545 43.4545 528131
AlfAt 295909 419545 491363 59.0454
AZ/A 332727 A7.2727  55.2272  £5.1363
A3fA- 41.4545 557727 641363 746818
Baal/88B+ 515 70403 81.4545 95.2727
Baa2/BBB 33.9545 B0.3536 95.6363 114509
Baa3/8BB- 1076818 129903 143.0454 1593636
Bal/eB+ 1516818 1791363 1895 2445
Ba2/as 1953636 227.90% 256,1383 282409
Ba3/B8- 2353636 277.1363 312.5909 3545
Bi/B+ 2833181 3257727 369.4545 419.5
B/B 3173181 375 426 4845454
B3/B- 371 4237727 4827172 5495454
CazfCCC+ 415 473 533 815

U5 Treasusy Yield 0.1268 0.3563 0.3045 15204

Reuters Corporate Spreads for Utiiles

September 2013 Average

fating 1y 2yr 33T Syr
AaafAAA i14285 157142 217142 29.2857
AzlfpAc 146666 21 27.615  35.8095
AaZ/AA 128095 26,2857 334761 42619
Aa3fAA- 20.8523 318095 393303 49,4285
ALfA+ 240952 37.2857 455716 557142
AAA 273333 425714 514761 625238
A3fA- 364285 52,2857 613503 731428
B2aifBBR+ 47,9523  £8.0952 79619 945238
B2a2/8BB 52619 80,1904 955238 1163045
B2a3/aBe- $07.9047 1319057 1450476 1636566
Bal/B8+ 151238 1801904 2015238 2274285
Ba2/eg 1958095 2235238 2571904 2915714
B23/p8- 238.1428 376.8055 23126666 3551904
Bl/B+ 2811904 3244285 3583800 $19.1904
B2/B 3245238 3727142 424.1904 483.0476
B3/8- 3660952 4211428 479.9047 5465523
Casflect 4114285 4694285 5354285 610.7142

US Treasury Yield 0.1185 0404 07785 1.5825

Reuters Corporate Spreads for Utitities

Getober 2013 Average

Rating iyr 2yr 3yr Syr
AaafAAA 10 14 20 i)
AalfAAE 125217 15.085% 25.4347 34.1304
A32fAA 15.3304 24  31.3913  40.8521
LYETN 177391 29.1733 37.0869 473478
AlfAr 203478 340863 43.0434 540869
A2/A 218695 33.173% 487381 607826
A3fA- 358695 522193 616521 733478
BaalifBBB+ 406956 627826 756956 92
B2aa2/88B 52,2173 795217 95.652F 1157826
Baa3fdBR- 104.2608 1300869 145.0869 164
Bal/BB+ 143 1782808 2005157 1274782
Ba2/8B 1915652 2266086 256.2173 1912173
Ba3/es- 2353043 2747826 3116521 354.6956
B1/B+ 2789565 323 367.3933 4183913
B2/B 322.6956 3713913 422.7331 481913
B3/8- 366.2608 412.6956 478.0869 5457391
CazfCCC+ 410 468 334 609

U5 Traasury Yield 01213 03354 0627 1.3668
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