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

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

1 Month | 5.360 5.360 0.000 1 Month| 5.360 5.381 0.021 1 Month| 5.360 5.326 -0.034
3 Month | 5.381 5.360 0.021 3 Month| 5.381 5.381 0.000 3 Month| 5.381 5.326 -0.055
6 Month | 5.326 5.360 -0.034 6 Month | 5.326 5.381 -0.055 6 Month| 5.326 5.326 0.000
1 Year 5.069 5.360 -0.291 1 Year 5.069 5.381 -0.312 1 Year 5.069 5.326 -0.257
2 Year 4.736 5.360 -0.624 2 Year 4.736 5.381 -0.645 2 Year 4.736 5.326 -0.590
3 Year 4.514 5.360 -0.846 3 Year 4.514 5.381 -0.867 3 Year 4.514 5.326 -0.812
5 Year 4.326 5.360 -1.034 5 Year 4.326 5.381 -1.055 5 Year 4.326 5.326 -1.000
7 Year 4.331 5.360 -1.029 7 Year 4.331 5.381 -1.050 7 Year 4.331 5.326 -0.995
10 Year | 4.318 5.360 -1.042 10 Year 4.318 5.381 -1.063 10 Year 4.318 5.326 -1.008
30 Year | 4.431 5.360 -0.929 30 Year 4.431 5.381 -0.950 30 Year 4.431 5.326 -0.895
Maturity | Yields 1YEAR Maturity | Yields 2 YEAR Maturity | Yields 3 YEAR

1 Month | 5.360 5.069 -0.291 1 Month| 5.360 4.736 | -62.400% 1 Month| 5.360 4.514 -0.846
3 Month | 5.381 5.069 -0.312 3 Month| 5.381 4.736 | -64.500% 3 Month| 5.381 4.514 -0.867
6 Month | 5.326 5.069 -0.257 6 Month| 5.326 4.736 | -59.000% 6 Month| 5.326 4.514 -0.812
1Year |5.069 5.069 0.000 1 Year 5.069 4.736 | -33.300% 1 Year 5.069 4.514 -0.555
2 Year |4.736 5.069 -0.333 2 Year 4.736 4.736 0.000% 2 Year 4.736 4.514 -0.222
3 Year |4.514 5.069 -0.555 3 Year 4.514 4.736 | -22.200% 3 Year 4.514 4.514 0.000
5 Year |4.326 5.069 -0.743 5 Year 4.326 4.736 | -41.000% 5 Year 4.326 4.514 -0.188
7 Year |4.331 5.069 -0.738 7 Year 4.331 4.736 | -40.500% 7 Year 4.331 4.514 -0.183
10 Year | 4.318 5.069 -0.751 10 Year 4.318 4.736 | -41.800% 10 Year 4.318 4.514 -0.196
30 Year | 4.431 5.069 -0.638 30 Year 4.431 4.736 | -30.500% 30 Year 4.431 4.514 -0.083
Maturity | Yields 5 YEAR Maturity | Yields 7 YEAR Maturity | Yields 10 YEAR

1 Month | 5.360 4.326 -1.034 1 Month 5.360 4.331 | #it#HHHIH 1 Month 5.360 4.318 -1.042
3 Month | 5.381 4.326 -1.055 3 Month| 5.381 4.331 | HHHH 3 Month| 5.381 4.318 -1.063
6 Month | 5.326 4.326 -1.000 6 Month| 5.326 4.331 | -99.500% 6 Month| 5.326 4.318 -1.008
1Year |5.069 4.326 -0.743 1 Year 5.069 4.331 | -73.800% 1 Year 5.069 4.318 -0.751
2Year |4.736 4.326 -0.410 2 Year 4.736 4.331 | -40.500% 2 Year 4.736 4.318 -0.418
3 Year |4.514 4.326 -0.188 3 Year 4.514 4.331 | -18.300% 3 Year 4.514 4.318 -0.196
5 Year |4.326 4.326 0.000 5 Year 4.326 4.331 0.500% 5 Year 4.326 4.318 -0.008
7 Year |4.331 4.326 0.005 7 Year 4.331 4.331 0.000% 7 Year 4.331 4.318 -0.013
10 Year | 4.318 4.326 -0.008 10 Year 4.318 4.331 -1.300% 10 Year 4.318 4.318 0.000
30 Year | 4.431 4.326 0.105 30 Year 4.431 4.331 | 10.000% 30 Year 4.431 4.318 0.113
Maturity | Yields| [30 YEARS

1 Month | 5.360 4.431 -0.929

3 Month | 5.381 4.431 -0.950

6 Month | 5.326 4.431 -0.895

1Year |5.069 4.431 -0.638

2 Year |4.736 4.431 -0.305

3 Year |4.514 4.431 -0.083

5 Year |4.326 4.431 0.105

7 Year [4.331 4.431 0.100

10 Year | 4.318 4.431 0.113

30 Year [ 4.431 4.431 0.000




