Maturity | Yields Maturity [ Yields |X Maturity [ Yields |X

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

1 Month | 5.355 5.355 0.000 1 Month| 5.355 5.376 0.021 1 Month| 5.355 5.294 -0.061
3 Month | 5.376 5.355 0.021 3 Month | 5.376 5.376 0.000 3 Month| 5.376 5.294 -0.082
6 Month | 5.294 5.355 -0.061 6 Month| 5.294 5.376 -0.082 6 Month| 5.294 5.294 0.000
1 Year 4.932 5.355 -0.423 1 Year 4.932 5.376 -0.444 1 Year 4.932 5.294 -0.362
2 Year 4.482 5.355 -0.873 2 Year 4.482 5.376 -0.894 2 Year 4.482 5.294 -0.812
3 Year 4.251 5.355 -1.104 3 Year 4.251 5.376 -1.125 3 Year 4.251 5.294 -1.043
5 Year 4.054 5.355 -1.301 5 Year 4.054 5.376 -1.322 5 Year 4.054 5.294 -1.240
7 Year 4.070 5.355 -1.285 7 Year 4.070 5.376 -1.306 7 Year 4.070 5.294 -1.224
10 Year | 4.080 5.355 -1.275 10 Year 4.080 5.376 -1.296 10 Year 4.080 5.294 -1.214
30 Year | 4.256 5.355 -1.099 30 Year 4.256 5.376 -1.120 30 Year 4.256 5.294 -1.038
Maturity | Yields 1YEAR Maturity | Yields 2 YEAR Maturity | Yields 3 YEAR

1 Month | 5.355 4.932 -0.423 1 Month| 5.355 4.482 | -87.300% 1 Month| 5.355 4.251 -1.104
3 Month | 5.376 4.932 -0.444 3 Month | 5.376 4.482 | -89.400% 3 Month| 5.376 4.251 -1.125
6 Month | 5.294 4.932 -0.362 6 Month| 5.294 4.482 | -81.200% 6 Month| 5.294 4.251 -1.043
1Year |4.932 4.932 0.000 1 Year 4.932 4.482 | -45.000% 1 Year 4.932 4.251 -0.681
2 Year |4.482 4.932 -0.450 2 Year 4.482 4.482 0.000% 2 Year 4.482 4.251 -0.231
3Year |4.251 4.932 -0.681 3 Year 4.251 4.482 | -23.100% 3 Year 4.251 4.251 0.000
5 Year |4.054 4.932 -0.878 5 Year 4.054 4.482 | -42.800% 5 Year 4.054 4.251 -0.197
7 Year 4.070 4.932 -0.862 7 Year 4.070 4.482 | -41.200% 7 Year 4.070 4.251 -0.181
10 Year | 4.080 4.932 -0.852 10 Year 4.080 4.482 | -40.200% 10 Year 4.080 4.251 -0.171
30 Year | 4.256 4.932 -0.676 30 Year 4.256 4.482 | -22.600% 30 Year 4.256 4.251 0.005
Maturity | Yields 5 YEAR Maturity | Yields 7 YEAR Maturity | Yields 10 YEAR

1 Month | 5.355 4.054 -1.301 1 Month 5.355 4.070 | #H#H##H#HIH 1 Month 5.355 4.080 -1.275
3 Month | 5.376 4.054 -1.322 3 Month | 5.376 4.070 | #HiHHHHH 3 Month| 5.376 4.080 -1.296
6 Month | 5.294 4.054 -1.240 6 Month 5.294 4.070 | #H#H##H#HIH 6 Month 5.294 4.080 -1.214
1Year |4.932 4.054 -0.878 1 Year 4.932 4.070 | -86.200% 1 Year 4.932 4.080 -0.852
2 Year |4.482 4.054 -0.428 2 Year 4.482 4.070 | -41.200% 2 Year 4.482 4.080 -0.402
3Year |[4.251 4.054 -0.197 3 Year 4.251 4.070 | -18.100% 3 Year 4.251 4.080 -0.171
5 Year | 4.054 4.054 0.000 5 Year 4.054 4.070 1.600% 5 Year 4.054 4.080 0.026
7 Year |4.070 4.054 0.016 7 Year 4.070 4.070 0.000% 7 Year 4.070 4.080 0.010
10 Year | 4.080 4.054 0.026 10 Year 4.080 4.070 1.000% 10 Year 4.080 4.080 0.000
30 Year | 4.256 4.054 0.202 30 Year 4.256 4.070 | 18.600% 30 Year 4.256 4.080 0.176
Maturity | Yields| |30 YEARS

1 Month | 5.355 4.256 -1.099

3 Month | 5.376 4.256 -1.120

6 Month | 5.294 4.256 -1.038

1Year |4.932 4.256 -0.676

2 Year |4.482 4.256 -0.226

3 Year [4.251 4.256 0.005

5 Year |4.054 4.256 0.202

7 Year [4.070 4.256 0.186

10 Year | 4.080 4.256 0.176

30 Year | 4.256 4.256 0.000




