
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 5.370 5.370 0.000 1 Month 5.370 5.380 0.010 1 Month 5.370 5.363 -0.007

3 Month 5.380 5.370 0.010 3 Month 5.380 5.380 0.000 3 Month 5.380 5.363 -0.017

6 Month 5.363 5.370 -0.007 6 Month 5.363 5.380 -0.017 6 Month 5.363 5.363 0.000

1 Year 5.114 5.370 -0.256 1 Year 5.114 5.380 -0.266 1 Year 5.114 5.363 -0.249

2 Year 4.805 5.370 -0.565 2 Year 4.805 5.380 -0.575 2 Year 4.805 5.363 -0.558

3 Year 4.630 5.370 -0.740 3 Year 4.630 5.380 -0.750 3 Year 4.630 5.363 -0.733

5 Year 4.473 5.370 -0.897 5 Year 4.473 5.380 -0.907 5 Year 4.473 5.363 -0.890

7 Year 4.474 5.370 -0.896 7 Year 4.474 5.380 -0.906 7 Year 4.474 5.363 -0.889

10 Year 4.485 5.370 -0.885 10 Year 4.485 5.380 -0.895 10 Year 4.485 5.363 -0.878

30 Year 4.646 5.370 -0.724 30 Year 4.646 5.380 -0.734 30 Year 4.646 5.363 -0.717

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

1 Month 5.370 5.114 -0.256 1 Month 5.370 4.805 -56.500% 1 Month 5.370 4.630 -0.740

3 Month 5.380 5.114 -0.266 3 Month 5.380 4.805 -57.500% 3 Month 5.380 4.630 -0.750

6 Month 5.363 5.114 -0.249 6 Month 5.363 4.805 -55.800% 6 Month 5.363 4.630 -0.733

1 Year 5.114 5.114 0.000 1 Year 5.114 4.805 -30.900% 1 Year 5.114 4.630 -0.484

2 Year 4.805 5.114 -0.309 2 Year 4.805 4.805 0.000% 2 Year 4.805 4.630 -0.175

3 Year 4.630 5.114 -0.484 3 Year 4.630 4.805 -17.500% 3 Year 4.630 4.630 0.000

5 Year 4.473 5.114 -0.641 5 Year 4.473 4.805 -33.200% 5 Year 4.473 4.630 -0.157

7 Year 4.474 5.114 -0.640 7 Year 4.474 4.805 -33.100% 7 Year 4.474 4.630 -0.156

10 Year 4.485 5.114 -0.629 10 Year 4.485 4.805 -32.000% 10 Year 4.485 4.630 -0.145

30 Year 4.646 5.114 -0.468 30 Year 4.646 4.805 -15.900% 30 Year 4.646 4.630 0.016

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

1 Month 5.370 4.473 -0.897 1 Month 5.370 4.474 -89.600% 1 Month 5.370 4.485 -0.885

3 Month 5.380 4.473 -0.907 3 Month 5.380 4.474 -90.600% 3 Month 5.380 4.485 -0.895

6 Month 5.363 4.473 -0.890 6 Month 5.363 4.474 -88.900% 6 Month 5.363 4.485 -0.878

1 Year 5.114 4.473 -0.641 1 Year 5.114 4.474 -64.000% 1 Year 5.114 4.485 -0.629

2 Year 4.805 4.473 -0.332 2 Year 4.805 4.474 -33.100% 2 Year 4.805 4.485 -0.320

3 Year 4.630 4.473 -0.157 3 Year 4.630 4.474 -15.600% 3 Year 4.630 4.485 -0.145

5 Year 4.473 4.473 0.000 5 Year 4.473 4.474 0.100% 5 Year 4.473 4.485 0.012

7 Year 4.474 4.473 0.001 7 Year 4.474 4.474 0.000% 7 Year 4.474 4.485 0.011

10 Year 4.485 4.473 0.012 10 Year 4.485 4.474 1.100% 10 Year 4.485 4.485 0.000

30 Year 4.646 4.473 0.173 30 Year 4.646 4.474 17.200% 30 Year 4.646 4.485 0.161

Maturity Yields 30 YEARS

1 Month 5.370 4.646 -0.724

3 Month 5.380 4.646 -0.734

6 Month 5.363 4.646 -0.717

1 Year 5.114 4.646 -0.468

2 Year 4.805 4.646 -0.159

3 Year 4.630 4.646 0.016

5 Year 4.473 4.646 0.173

7 Year 4.474 4.646 0.172

10 Year 4.485 4.646 0.161

30 Year 4.646 4.646 0.000


