Orange County Transportation Authority

Comparative Yield Performance
March 31, 2018

ATTACHMENT E

Vs. The Bank of America Merrill Lynch (BAML) 1-3 Benchmarks

Historical Yields
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ICE/BAML BAML 1-3 Yr

ICE/

1-3 Yr Trsy Gov/Corp

(BAML 1-3) (BAMLGC) (OCIP) (OCIP Comb) (LAIF)
0.35% 0.53% 0.13% 0.35% 0.24%
0.33% 0.47% 0.13% 0.35% 0.27%
0.38% 0.51% 0.10% 0.26% 0.26%
0.44% 0.54% 0.09% 0.36% 0.24%
0.44% 0.54% 0.09% 0.40% 0.23%
0.55% 0.66% 0.08% 0.43% 0.26%
0.64% 0.77% 0.08% 0.38% 0.27%
0.55% 0.69% 0.09% 0.49% 0.28%
0.63% 0.80% 0.13% 0.52% 0.30%
0.63% 0.81% 0.17% 0.66% 0.34%
1.04% 1.20% 0.26% 0.60% 0.40%
0.75% 0.91% 0.37% 0.72% 0.0051
0.60% 0.77% 0.42% 0.76% 0.58%
0.78% 0.94% 0.45% 0.83% 0.63%
1.18% 1.34% 0.44% 0.78% 0.72%
1.27% 1.42% 0.60% 0.91% 0.82%
1.39% 1.51% 0.90% 1.06% 0.98%
1.48% 1.59% 1.05% 1.15% 1.11%
1.89% 1.99% 1.10% 1.13% 1.24%
2.28% 2.42% N/A N/A N/A



