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

1 Month 5.370 5.370 0.000 1 Month 5.370 5.401 0.031 1 Month 5.370 5.373 0.003

3 Month 5.401 5.370 0.031 3 Month 5.401 5.401 0.000 3 Month 5.401 5.373 -0.028

6 Month 5.373 5.370 0.003 6 Month 5.373 5.401 -0.028 6 Month 5.373 5.373 0.000

1 Year 5.173 5.370 -0.197 1 Year 5.173 5.401 -0.228 1 Year 5.173 5.373 -0.200

2 Year 5.012 5.370 -0.358 2 Year 5.012 5.401 -0.389 2 Year 5.012 5.373 -0.361

3 Year 4.849 5.370 -0.521 3 Year 4.849 5.401 -0.552 3 Year 4.849 5.373 -0.524

5 Year 4.704 5.370 -0.666 5 Year 4.704 5.401 -0.697 5 Year 4.704 5.373 -0.669

7 Year 4.689 5.370 -0.681 7 Year 4.689 5.401 -0.712 7 Year 4.689 5.373 -0.684

10 Year 4.659 5.370 -0.711 10 Year 4.659 5.401 -0.742 10 Year 4.659 5.373 -0.714

30 Year 4.745 5.370 -0.625 30 Year 4.745 5.401 -0.656 30 Year 4.745 5.373 -0.628

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

1 Month 5.370 5.173 -0.197 1 Month 5.370 5.012 -35.800% 1 Month 5.370 4.849 -0.521

3 Month 5.401 5.173 -0.228 3 Month 5.401 5.012 -38.900% 3 Month 5.401 4.849 -0.552

6 Month 5.373 5.173 -0.200 6 Month 5.373 5.012 -36.100% 6 Month 5.373 4.849 -0.524

1 Year 5.173 5.173 0.000 1 Year 5.173 5.012 -16.100% 1 Year 5.173 4.849 -0.324

2 Year 5.012 5.173 -0.161 2 Year 5.012 5.012 0.000% 2 Year 5.012 4.849 -0.163

3 Year 4.849 5.173 -0.324 3 Year 4.849 5.012 -16.300% 3 Year 4.849 4.849 0.000

5 Year 4.704 5.173 -0.469 5 Year 4.704 5.012 -30.800% 5 Year 4.704 4.849 -0.145

7 Year 4.689 5.173 -0.484 7 Year 4.689 5.012 -32.300% 7 Year 4.689 4.849 -0.160

10 Year 4.659 5.173 -0.514 10 Year 4.659 5.012 -35.300% 10 Year 4.659 4.849 -0.190

30 Year 4.745 5.173 -0.428 30 Year 4.745 5.012 -26.700% 30 Year 4.745 4.849 -0.104

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

1 Month 5.370 4.704 -0.666 1 Month 5.370 4.689 -68.100% 1 Month 5.370 4.659 -0.711

3 Month 5.401 4.704 -0.697 3 Month 5.401 4.689 -71.200% 3 Month 5.401 4.659 -0.742

6 Month 5.373 4.704 -0.669 6 Month 5.373 4.689 -68.400% 6 Month 5.373 4.659 -0.714

1 Year 5.173 4.704 -0.469 1 Year 5.173 4.689 -48.400% 1 Year 5.173 4.659 -0.514

2 Year 5.012 4.704 -0.308 2 Year 5.012 4.689 -32.300% 2 Year 5.012 4.659 -0.353

3 Year 4.849 4.704 -0.145 3 Year 4.849 4.689 -16.000% 3 Year 4.849 4.659 -0.190

5 Year 4.704 4.704 0.000 5 Year 4.704 4.689 -1.500% 5 Year 4.704 4.659 -0.045

7 Year 4.689 4.704 -0.015 7 Year 4.689 4.689 0.000% 7 Year 4.689 4.659 -0.030

10 Year 4.659 4.704 -0.045 10 Year 4.659 4.689 -3.000% 10 Year 4.659 4.659 0.000

30 Year 4.745 4.704 0.041 30 Year 4.745 4.689 5.600% 30 Year 4.745 4.659 0.086

Maturity Yields 30 YEARS

1 Month 5.370 4.745 -0.625

3 Month 5.401 4.745 -0.656

6 Month 5.373 4.745 -0.628

1 Year 5.173 4.745 -0.428

2 Year 5.012 4.745 -0.267

3 Year 4.849 4.745 -0.104

5 Year 4.704 4.745 0.041

7 Year 4.689 4.745 0.056

10 Year 4.659 4.745 0.086

30 Year 4.745 4.745 0.000


