Portfolio Characteristics

Vanguard Short-Term Bond vs BImbg. 1-5 Year Gov/Credit

Periods Ended As of March 31, 2022

Portfolio Characteristics

Portfolio Benchmark

Avg. Maturity 2.91 2.84
Avg. Quality AA AA
Convexity 0.05 0.05
Coupon Rate (%) 1.86 1.81
Current Yield 2.54
Modified Duration 2.79 2.72
Effective Duration 2.79 2.72
Spread Duration

Yield To Maturity (%) 2.54 2.54
Yield To Worst 2.53 2.55

Market To Book Value
Crediting Rate

Crediting to Underlying Ratio
Underlying Yield
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