
Maturity Yields X Maturity Yields X Maturity Yields X

Maturity Yields 1 Month Maturity Yields 3 Months Maturity Yields 6 Months

1 Month 5.396 5.396 0.000 1 Month 5.396 5.380 -0.016 1 Month 5.396 5.308 -0.088

3 Month 5.380 5.396 -0.016 3 Month 5.380 5.380 0.000 3 Month 5.380 5.308 -0.072

6 Month 5.308 5.396 -0.088 6 Month 5.308 5.380 -0.072 6 Month 5.308 5.308 0.000

1 Year 4.943 5.396 -0.453 1 Year 4.943 5.380 -0.437 1 Year 4.943 5.308 -0.365

2 Year 4.542 5.396 -0.854 2 Year 4.542 5.380 -0.838 2 Year 4.542 5.308 -0.766

3 Year 4.328 5.396 -1.068 3 Year 4.328 5.380 -1.052 3 Year 4.328 5.308 -0.980

5 Year 4.156 5.396 -1.240 5 Year 4.156 5.380 -1.224 5 Year 4.156 5.308 -1.152

7 Year 4.196 5.396 -1.200 7 Year 4.196 5.380 -1.184 7 Year 4.196 5.308 -1.112

10 Year 4.198 5.396 -1.198 10 Year 4.198 5.380 -1.182 10 Year 4.198 5.308 -1.110

30 Year 4.336 5.396 -1.060 30 Year 4.336 5.380 -1.044 30 Year 4.336 5.308 -0.972

Maturity Yields 1 YEAR Maturity Yields 2 YEAR Maturity Yields 3 YEAR

1 Month 5.396 4.943 -0.453 1 Month 5.396 4.542 -85.400% 1 Month 5.396 4.328 -1.068

3 Month 5.380 4.943 -0.437 3 Month 5.380 4.542 -83.800% 3 Month 5.380 4.328 -1.052

6 Month 5.308 4.943 -0.365 6 Month 5.308 4.542 -76.600% 6 Month 5.308 4.328 -0.980

1 Year 4.943 4.943 0.000 1 Year 4.943 4.542 -40.100% 1 Year 4.943 4.328 -0.615

2 Year 4.542 4.943 -0.401 2 Year 4.542 4.542 0.000% 2 Year 4.542 4.328 -0.214

3 Year 4.328 4.943 -0.615 3 Year 4.328 4.542 -21.400% 3 Year 4.328 4.328 0.000

5 Year 4.156 4.943 -0.787 5 Year 4.156 4.542 -38.600% 5 Year 4.156 4.328 -0.172

7 Year 4.196 4.943 -0.747 7 Year 4.196 4.542 -34.600% 7 Year 4.196 4.328 -0.132

10 Year 4.198 4.943 -0.745 10 Year 4.198 4.542 -34.400% 10 Year 4.198 4.328 -0.130

30 Year 4.336 4.943 -0.607 30 Year 4.336 4.542 -20.600% 30 Year 4.336 4.328 0.008

Maturity Yields 5 YEAR Maturity Yields 7 YEAR Maturity Yields 10 YEAR

1 Month 5.396 4.156 -1.240 1 Month 5.396 4.196 ######## 1 Month 5.396 4.198 -1.198

3 Month 5.380 4.156 -1.224 3 Month 5.380 4.196 ######## 3 Month 5.380 4.198 -1.182

6 Month 5.308 4.156 -1.152 6 Month 5.308 4.196 ######## 6 Month 5.308 4.198 -1.110

1 Year 4.943 4.156 -0.787 1 Year 4.943 4.196 -74.700% 1 Year 4.943 4.198 -0.745

2 Year 4.542 4.156 -0.386 2 Year 4.542 4.196 -34.600% 2 Year 4.542 4.198 -0.344

3 Year 4.328 4.156 -0.172 3 Year 4.328 4.196 -13.200% 3 Year 4.328 4.198 -0.130

5 Year 4.156 4.156 0.000 5 Year 4.156 4.196 4.000% 5 Year 4.156 4.198 0.042

7 Year 4.196 4.156 0.040 7 Year 4.196 4.196 0.000% 7 Year 4.196 4.198 0.002

10 Year 4.198 4.156 0.042 10 Year 4.198 4.196 0.200% 10 Year 4.198 4.198 0.000

30 Year 4.336 4.156 0.180 30 Year 4.336 4.196 14.000% 30 Year 4.336 4.198 0.138

Maturity Yields 30 YEARS

1 Month 5.396 4.336 -1.060

3 Month 5.380 4.336 -1.044

6 Month 5.308 4.336 -0.972

1 Year 4.943 4.336 -0.607

2 Year 4.542 4.336 -0.206

3 Year 4.328 4.336 0.008

5 Year 4.156 4.336 0.180

7 Year 4.196 4.336 0.140

10 Year 4.198 4.336 0.138

30 Year 4.336 4.336 0.000


