CURVA DE RETORNOS

Yield Curve
Instruments 1IMO|3MO|6MO|9MO| 1YR [ 2YR | 3YR | 5YR | 10YR | 20YR | 30YR+
All CDs --——- | ---- |0.15(/ 0.3 |06 | 1.1 | 1.8 [2.45(4.251| ---- —
Bonds
U.S. Treasuries 0.16 { 0.16 1 0.19 |1 0.26 | 0.46 | 0.71 | 0.93 | 1.68 [ 2.939|3.756 | 3.946
U.S. Treasury Zeros --—- | ---- | ---- [ 0.18 1 0.33 | 0.71 | 0.92 | 1.77 | 3.34 |4.139| 4.218
Government Agencies | ---- | 0.23 1 0.49 [ 0.94 | 1.07 | 1.46 | 1.78 | 2.44 | 4.181 | 4.843 | 2.434
Corporates (AAA) --—- | =-——- [ 0.15 | ---- | 0.69 | 0.95 [ 1.63 | 2.15 | ---- [4.445| 4.911
Corporates (AA) -] -—-- 1047 (099132203 |235]|3.46|4.718|5.262| 5.728
Corporates (A) --——- [ 0.68 | 0.94 | 1.5 | 3.65 | 4.67 | 3.42 | 4.24 | 5.446 [ 6.748 | 7.314




