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

1 Month 5.355 5.355 0.000 1 Month 5.355 5.354 -0.001 1 Month 5.355 5.320 -0.035

3 Month 5.354 5.355 -0.001 3 Month 5.354 5.354 0.000 3 Month 5.354 5.320 -0.034

6 Month 5.320 5.355 -0.035 6 Month 5.320 5.354 -0.034 6 Month 5.320 5.320 0.000

1 Year 5.005 5.355 -0.350 1 Year 5.005 5.354 -0.349 1 Year 5.005 5.320 -0.315

2 Year 4.610 5.355 -0.745 2 Year 4.610 5.354 -0.744 2 Year 4.610 5.320 -0.710

3 Year 4.398 5.355 -0.957 3 Year 4.398 5.354 -0.956 3 Year 4.398 5.320 -0.922

5 Year 4.212 5.355 -1.143 5 Year 4.212 5.354 -1.142 5 Year 4.212 5.320 -1.108

7 Year 4.208 5.355 -1.147 7 Year 4.208 5.354 -1.146 7 Year 4.208 5.320 -1.112

10 Year 4.206 5.355 -1.149 10 Year 4.206 5.354 -1.148 10 Year 4.206 5.320 -1.114

30 Year 4.362 5.355 -0.993 30 Year 4.362 5.354 -0.992 30 Year 4.362 5.320 -0.958

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

1 Month 5.355 5.005 -0.350 1 Month 5.355 4.610 -74.500% 1 Month 5.355 4.398 -0.957

3 Month 5.354 5.005 -0.349 3 Month 5.354 4.610 -74.400% 3 Month 5.354 4.398 -0.956

6 Month 5.320 5.005 -0.315 6 Month 5.320 4.610 -71.000% 6 Month 5.320 4.398 -0.922

1 Year 5.005 5.005 0.000 1 Year 5.005 4.610 -39.500% 1 Year 5.005 4.398 -0.607

2 Year 4.610 5.005 -0.395 2 Year 4.610 4.610 0.000% 2 Year 4.610 4.398 -0.212

3 Year 4.398 5.005 -0.607 3 Year 4.398 4.610 -21.200% 3 Year 4.398 4.398 0.000

5 Year 4.212 5.005 -0.793 5 Year 4.212 4.610 -39.800% 5 Year 4.212 4.398 -0.186

7 Year 4.208 5.005 -0.797 7 Year 4.208 4.610 -40.200% 7 Year 4.208 4.398 -0.190

10 Year 4.206 5.005 -0.799 10 Year 4.206 4.610 -40.400% 10 Year 4.206 4.398 -0.192

30 Year 4.362 5.005 -0.643 30 Year 4.362 4.610 -24.800% 30 Year 4.362 4.398 -0.036

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

1 Month 5.355 4.212 -1.143 1 Month 5.355 4.208 ######## 1 Month 5.355 4.206 -1.149

3 Month 5.354 4.212 -1.142 3 Month 5.354 4.208 ######## 3 Month 5.354 4.206 -1.148

6 Month 5.320 4.212 -1.108 6 Month 5.320 4.208 ######## 6 Month 5.320 4.206 -1.114

1 Year 5.005 4.212 -0.793 1 Year 5.005 4.208 -79.700% 1 Year 5.005 4.206 -0.799

2 Year 4.610 4.212 -0.398 2 Year 4.610 4.208 -40.200% 2 Year 4.610 4.206 -0.404

3 Year 4.398 4.212 -0.186 3 Year 4.398 4.208 -19.000% 3 Year 4.398 4.206 -0.192

5 Year 4.212 4.212 0.000 5 Year 4.212 4.208 -0.400% 5 Year 4.212 4.206 -0.006

7 Year 4.208 4.212 -0.004 7 Year 4.208 4.208 0.000% 7 Year 4.208 4.206 -0.002

10 Year 4.206 4.212 -0.006 10 Year 4.206 4.208 -0.200% 10 Year 4.206 4.206 0.000

30 Year 4.362 4.212 0.150 30 Year 4.362 4.208 15.400% 30 Year 4.362 4.206 0.156

Maturity Yields 30 YEARS

1 Month 5.355 4.362 -0.993

3 Month 5.354 4.362 -0.992

6 Month 5.320 4.362 -0.958

1 Year 5.005 4.362 -0.643

2 Year 4.610 4.362 -0.248

3 Year 4.398 4.362 -0.036

5 Year 4.212 4.362 0.150

7 Year 4.208 4.362 0.154

10 Year 4.206 4.362 0.156

30 Year 4.362 4.362 0.000


