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

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

1 Month | 5.350 5.350 0.000 1 Month| 5.350 5.361 0.011 1 Month| 5.350 5.326 -0.024
3 Month | 5.361 5.350 0.011 3 Month| 5.361 5.361 0.000 3 Month| 5.361 5.326 -0.035
6 Month | 5.326 5.350 -0.024 6 Month | 5.326 5.361 -0.035 6 Month| 5.326 5.326 0.000
1 Year 5.060 5.350 -0.290 1 Year 5.060 5.361 -0.301 1 Year 5.060 5.326 -0.266
2 Year 4.759 5.350 -0.591 2 Year 4.759 5.361 -0.602 2 Year 4.759 5.326 -0.567
3 Year 4.572 5.350 -0.778 3 Year 4.572 5.361 -0.789 3 Year 4.572 5.326 -0.754
5 Year 4.400 5.350 -0.950 5 Year 4.400 5.361 -0.961 5 Year 4.400 5.326 -0.926
7 Year 4.410 5.350 -0.940 7 Year 4.410 5.361 -0.951 7 Year 4.410 5.326 -0.916
10 Year | 4.406 5.350 -0.944 10 Year 4.406 5.361 -0.955 10 Year 4.406 5.326 -0.920
30 Year | 4.555 5.350 -0.795 30 Year 4.555 5.361 -0.806 30 Year 4.555 5.326 -0.771
Maturity | Yields 1YEAR Maturity | Yields 2 YEAR Maturity | Yields 3 YEAR

1 Month | 5.350 5.060 -0.290 1 Month| 5.350 4.759 | -59.100% 1 Month| 5.350 4.572 -0.778
3 Month | 5.361 5.060 -0.301 3 Month| 5.361 4.759 | -60.200% 3 Month| 5.361 4.572 -0.789
6 Month | 5.326 5.060 -0.266 6 Month| 5.326 4.759 | -56.700% 6 Month| 5.326 4.572 -0.754
1Year |5.060 5.060 0.000 1 Year 5.060 4.759 | -30.100% 1 Year 5.060 4.572 -0.488
2 Year | 4.759 5.060 -0.301 2 Year 4.759 4.759 0.000% 2 Year 4.759 4.572 -0.187
3 Year |4.572 5.060 -0.488 3 Year 4.572 4.759 | -18.700% 3 Year 4.572 4.572 0.000
5 Year | 4.400 5.060 -0.660 5 Year 4.400 4.759 | -35.900% 5 Year 4.400 4.572 -0.172
7 Year |4.410 5.060 -0.650 7 Year 4.410 4.759 | -34.900% 7 Year 4.410 4.572 -0.162
10 Year | 4.406 5.060 -0.654 10 Year 4.406 4.759 | -35.300% 10 Year 4.406 4.572 -0.166
30 Year | 4.555 5.060 -0.505 30 Year 4.555 4.759 | -20.400% 30 Year 4.555 4.572 -0.017
Maturity | Yields 5 YEAR Maturity | Yields 7 YEAR Maturity | Yields 10 YEAR

1 Month | 5.350 4.400 -0.950 1 Month 5.350 4.410 -94.000% 1 Month 5.350 4.406 -0.944
3 Month | 5.361 4.400 -0.961 3 Month| 5.361 4.410 |-95.100% 3 Month| 5.361 4.406 -0.955
6 Month | 5.326 4.400 -0.926 6 Month| 5.326 4.410 |-91.600% 6 Month| 5.326 4.406 -0.920
1Year |5.060 4.400 -0.660 1 Year 5.060 4.410 | -65.000% 1 Year 5.060 4.406 -0.654
2 Year [4.759 4.400 -0.359 2 Year 4.759 4.410 | -34.900% 2 Year 4.759 4.406 -0.353
3 Year |4.572 4.400 -0.172 3 Year 4.572 4.410 |-16.200% 3 Year 4.572 4.406 -0.166
5 Year | 4.400 4.400 0.000 5 Year 4.400 4.410 1.000% 5 Year 4.400 4.406 0.006
7 Year |4.410 4.400 0.010 7 Year 4.410 4.410 0.000% 7 Year 4.410 4.406 -0.004
10 Year | 4.406 4.400 0.006 10 Year 4.406 4.410 -0.400% 10 Year 4.406 4.406 0.000
30 Year | 4.555 4.400 0.155 30 Year 4.555 4.410 | 14.500% 30 Year 4.555 4.406 0.149
Maturity | Yields| |30 YEARS

1 Month | 5.350 4.555 -0.795

3 Month | 5.361 4.555 -0.806

6 Month | 5.326 4.555 -0.771

1Year |5.060 4.555 -0.505

2 Year | 4.759 4.555 -0.204

3 Year 4572 4.555 -0.017

5 Year | 4.400 4.555 0.155

7 Year |[4.410 4.555 0.145

10 Year | 4.406 4.555 0.149

30 Year | 4.555 4.555 0.000




