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

1 Month 5.365 5.365 0.000 1 Month 5.365 5.391 0.026 1 Month 5.365 5.385 0.020

3 Month 5.391 5.365 0.026 3 Month 5.391 5.391 0.000 3 Month 5.391 5.385 -0.006

6 Month 5.385 5.365 0.020 6 Month 5.385 5.391 -0.006 6 Month 5.385 5.385 0.000

1 Year 5.202 5.365 -0.163 1 Year 5.202 5.391 -0.189 1 Year 5.202 5.385 -0.183

2 Year 5.004 5.365 -0.361 2 Year 5.004 5.391 -0.387 2 Year 5.004 5.385 -0.381

3 Year 4.846 5.365 -0.519 3 Year 4.846 5.391 -0.545 3 Year 4.846 5.385 -0.539

5 Year 4.696 5.365 -0.669 5 Year 4.696 5.391 -0.695 5 Year 4.696 5.385 -0.689

7 Year 4.690 5.365 -0.675 7 Year 4.690 5.391 -0.701 7 Year 4.690 5.385 -0.695

10 Year 4.669 5.365 -0.696 10 Year 4.669 5.391 -0.722 10 Year 4.669 5.385 -0.716

30 Year 4.776 5.365 -0.589 30 Year 4.776 5.391 -0.615 30 Year 4.776 5.385 -0.609

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

1 Month 5.365 5.202 -0.163 1 Month 5.365 5.004 -36.100% 1 Month 5.365 4.846 -0.519

3 Month 5.391 5.202 -0.189 3 Month 5.391 5.004 -38.700% 3 Month 5.391 4.846 -0.545

6 Month 5.385 5.202 -0.183 6 Month 5.385 5.004 -38.100% 6 Month 5.385 4.846 -0.539

1 Year 5.202 5.202 0.000 1 Year 5.202 5.004 -19.800% 1 Year 5.202 4.846 -0.356

2 Year 5.004 5.202 -0.198 2 Year 5.004 5.004 0.000% 2 Year 5.004 4.846 -0.158

3 Year 4.846 5.202 -0.356 3 Year 4.846 5.004 -15.800% 3 Year 4.846 4.846 0.000

5 Year 4.696 5.202 -0.506 5 Year 4.696 5.004 -30.800% 5 Year 4.696 4.846 -0.150

7 Year 4.690 5.202 -0.512 7 Year 4.690 5.004 -31.400% 7 Year 4.690 4.846 -0.156

10 Year 4.669 5.202 -0.533 10 Year 4.669 5.004 -33.500% 10 Year 4.669 4.846 -0.177

30 Year 4.776 5.202 -0.426 30 Year 4.776 5.004 -22.800% 30 Year 4.776 4.846 -0.070

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

1 Month 5.365 4.696 -0.669 1 Month 5.365 4.690 -67.500% 1 Month 5.365 4.669 -0.696

3 Month 5.391 4.696 -0.695 3 Month 5.391 4.690 -70.100% 3 Month 5.391 4.669 -0.722

6 Month 5.385 4.696 -0.689 6 Month 5.385 4.690 -69.500% 6 Month 5.385 4.669 -0.716

1 Year 5.202 4.696 -0.506 1 Year 5.202 4.690 -51.200% 1 Year 5.202 4.669 -0.533

2 Year 5.004 4.696 -0.308 2 Year 5.004 4.690 -31.400% 2 Year 5.004 4.669 -0.335

3 Year 4.846 4.696 -0.150 3 Year 4.846 4.690 -15.600% 3 Year 4.846 4.669 -0.177

5 Year 4.696 4.696 0.000 5 Year 4.696 4.690 -0.600% 5 Year 4.696 4.669 -0.027

7 Year 4.690 4.696 -0.006 7 Year 4.690 4.690 0.000% 7 Year 4.690 4.669 -0.021

10 Year 4.669 4.696 -0.027 10 Year 4.669 4.690 -2.100% 10 Year 4.669 4.669 0.000

30 Year 4.776 4.696 0.080 30 Year 4.776 4.690 8.600% 30 Year 4.776 4.669 0.107

Maturity Yields 30 YEARS

1 Month 5.365 4.776 -0.589

3 Month 5.391 4.776 -0.615

6 Month 5.385 4.776 -0.609

1 Year 5.202 4.776 -0.426

2 Year 5.004 4.776 -0.228

3 Year 4.846 4.776 -0.070

5 Year 4.696 4.776 0.080

7 Year 4.690 4.776 0.086

10 Year 4.669 4.776 0.107

30 Year 4.776 4.776 0.000


