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Asset class Average Yield Typical spread
rating (Euro, hedged) duration
Securitized High Grade AAA 4-5% 12 years
Credit Investment Grade AA 6-7% 2-3 years
AA 3-4% 5-6 years
Corporates Investment Grade
A 4-5% 5-6 years

HAT: RBC BlueBay representative accounts for High Grade and Investment Grade Securitized
Credit, 202383 1HM =, Corporates - AA index ER20, A index - ER30.
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