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Shaded areas indicate U.S. recessions Source: ICE Benchmark Administration Limited (IBA) fred.stlouisfed.org

HiFf - FRB St. Louis (ICE BofAML US High Yield Master II Effective Yield)
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HiFfr @ FRB St. Louis (ICE BofAML US High Yield Master II Effective Yield)
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HiFfr @ FRB St. Louis (ICE BofAML US High Yield Master II Option-Adjusted Spread)
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HiFfr : FRB St. Louis (ICE BofAML US High Yield BB Option-Adjusted Spread)
https://fred.stlouisfed.org/series/BAMLHOA1HYBB

J37 5 RE)AA-ILMES (18T B) OXTLYER (OAS) ##%

FRED .~/ — 1CE BofaML US High Yield B Option-Adjusted Spread
10

g
8

7

Percent

6

M Popong

=z
2015-07 2016-01 2016-07 2017-01 2017-07 2018-01 2018-07 2019-01 2019-07 2020-01

Shaded areas indicate U.S. recessions Source: ICE Benchmark Administration Limited (IBA) fred.stlouisfed.org

HiFfr : FRB St. Louis (ICE BofAML US High Yield B Option-Adjusted Spread)
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HiFf @ FRB St. Louis (ICE BofAML US High Yield CCC Option-Adjusted Spread)
https://fred.stlouisfed.org/series/BAMLHOA3HYC
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