CURVA DE RETORNOS

Instruments IMO|3MO|6MO|[9MO| 1YR [ 2YR | 3YR | 5YR | 10YR | 20YR | 30YR+
All CDs --——- | ---- 1 0.2 ] 03 [045]1.25[(1.95]| 29| 4.3 [ ---- ----
Bonds

U.S. Treasuries 0.05]0.11f 0.2 | 0.3 | 0.62 | 1.16 | 1.51 | 2.51 | 3.835]|4.593 | 4.706
U.S. Treasury Zeros ---- | ---- | ---- 1 0.17 ] 0.55 | 1.13 | 1.67 | 3.16 | 4.218 | 4.965 | 4.917
Government Agencies | ---- [ 0.15| 0.3 [ 0.48 | 1.23 | 1.76 | 2.19 | 3.33 [ 5.704 | 5.917 | 6.004
Corporates (AAA) | | | - [074]| 141|261 --~—- | - | ---- | 5.245
Corporates (AA) -~ | - | 0.06 | 0.6 | 1.32 | 2.37 | 2.87 | 3.93 | 5.472 [ 5.997 | 6.613
Corporates (A) --—-- 1 0.04 (096 | 1.2 | 2.03 | 2.89 | 3.84| 5.13 | 6.363|7.119| 7.046




