
Maturity Yields X 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 5.365 0.005 1 Month 5.360 5.299 -0.061

3 Month 5.365 5.360 0.005 3 Month 5.365 5.365 0.000 3 Month 5.365 5.299 -0.066

6 Month 5.299 5.360 -0.061 6 Month 5.299 5.365 -0.066 6 Month 5.299 5.299 0.000

1 Year 4.972 5.360 -0.388 1 Year 4.972 5.365 -0.393 1 Year 4.972 5.299 -0.327

2 Year 4.598 5.360 -0.762 2 Year 4.598 5.365 -0.767 2 Year 4.598 5.299 -0.701

3 Year 4.359 5.360 -1.001 3 Year 4.359 5.365 -1.006 3 Year 4.359 5.299 -0.940

5 Year 4.187 5.360 -1.173 5 Year 4.187 5.365 -1.178 5 Year 4.187 5.299 -1.112

7 Year 4.203 5.360 -1.157 7 Year 4.203 5.365 -1.162 7 Year 4.203 5.299 -1.096

10 Year 4.202 5.360 -1.158 10 Year 4.202 5.365 -1.163 10 Year 4.202 5.299 -1.097

30 Year 4.376 5.360 -0.984 30 Year 4.376 5.365 -0.989 30 Year 4.376 5.299 -0.923

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

1 Month 5.360 4.972 -0.388 1 Month 5.360 4.598 -76.200% 1 Month 5.360 4.359 -1.001

3 Month 5.365 4.972 -0.393 3 Month 5.365 4.598 -76.700% 3 Month 5.365 4.359 -1.006

6 Month 5.299 4.972 -0.327 6 Month 5.299 4.598 -70.100% 6 Month 5.299 4.359 -0.940

1 Year 4.972 4.972 0.000 1 Year 4.972 4.598 -37.400% 1 Year 4.972 4.359 -0.613

2 Year 4.598 4.972 -0.374 2 Year 4.598 4.598 0.000% 2 Year 4.598 4.359 -0.239

3 Year 4.359 4.972 -0.613 3 Year 4.359 4.598 -23.900% 3 Year 4.359 4.359 0.000

5 Year 4.187 4.972 -0.785 5 Year 4.187 4.598 -41.100% 5 Year 4.187 4.359 -0.172

7 Year 4.203 4.972 -0.769 7 Year 4.203 4.598 -39.500% 7 Year 4.203 4.359 -0.156

10 Year 4.202 4.972 -0.770 10 Year 4.202 4.598 -39.600% 10 Year 4.202 4.359 -0.157

30 Year 4.376 4.972 -0.596 30 Year 4.376 4.598 -22.200% 30 Year 4.376 4.359 0.017

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

1 Month 5.360 4.187 -1.173 1 Month 5.360 4.203 ######## 1 Month 5.360 4.202 -1.158

3 Month 5.365 4.187 -1.178 3 Month 5.365 4.203 ######## 3 Month 5.365 4.202 -1.163

6 Month 5.299 4.187 -1.112 6 Month 5.299 4.203 ######## 6 Month 5.299 4.202 -1.097

1 Year 4.972 4.187 -0.785 1 Year 4.972 4.203 -76.900% 1 Year 4.972 4.202 -0.770

2 Year 4.598 4.187 -0.411 2 Year 4.598 4.203 -39.500% 2 Year 4.598 4.202 -0.396

3 Year 4.359 4.187 -0.172 3 Year 4.359 4.203 -15.600% 3 Year 4.359 4.202 -0.157

5 Year 4.187 4.187 0.000 5 Year 4.187 4.203 1.600% 5 Year 4.187 4.202 0.015

7 Year 4.203 4.187 0.016 7 Year 4.203 4.203 0.000% 7 Year 4.203 4.202 -0.001

10 Year 4.202 4.187 0.015 10 Year 4.202 4.203 -0.100% 10 Year 4.202 4.202 0.000

30 Year 4.376 4.187 0.189 30 Year 4.376 4.203 17.300% 30 Year 4.376 4.202 0.174

Maturity Yields 30 YEARS

1 Month 5.360 4.376 -0.984

3 Month 5.365 4.376 -0.989

6 Month 5.299 4.376 -0.923

1 Year 4.972 4.376 -0.596

2 Year 4.598 4.376 -0.222

3 Year 4.359 4.376 0.017

5 Year 4.187 4.376 0.189

7 Year 4.203 4.376 0.173

10 Year 4.202 4.376 0.174

30 Year 4.376 4.376 0.000


