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

1 Month 5.340 5.345 -0.005 1 Month 5.340 5.215 -0.125 1 Month 5.340 4.974 -0.366

3 Month 5.215 5.334 -0.119 3 Month 5.215 5.215 0.000 3 Month 5.215 4.974 -0.241

6 Month 4.974 5.182 -0.208 6 Month 4.974 5.215 -0.241 6 Month 4.974 4.974 0.000

1 Year 4.490 4.869 -0.379 1 Year 4.490 5.215 -0.725 1 Year 4.490 4.974 -0.484

2 Year 4.060 4.464 -0.404 2 Year 4.060 5.215 -1.155 2 Year 4.060 4.974 -0.914

3 Year 3.864 4.231 -0.367 3 Year 3.864 5.215 -1.351 3 Year 3.864 4.974 -1.110

5 Year 3.763 4.106 -0.343 5 Year 3.763 5.215 -1.452 5 Year 3.763 4.974 -1.211

7 Year 3.800 4.129 -0.329 7 Year 3.800 5.215 -1.415 7 Year 3.800 4.974 -1.174

10 Year 3.885 4.187 -0.302 10 Year 3.885 5.215 -1.330 10 Year 3.885 4.974 -1.089

30 Year 4.142 4.397 -0.255 30 Year 4.142 5.215 -1.073 30 Year 4.142 4.974 -0.832

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

1 Month 5.340 4.490 -0.850 1 Month 5.340 4.060 -128.000% 1 Month 5.340 3.864 -1.476

3 Month 5.215 4.490 -0.725 3 Month 5.215 4.060 -115.500% 3 Month 5.215 3.864 -1.351

6 Month 4.974 4.490 -0.484 6 Month 4.974 4.060 -91.400% 6 Month 4.974 3.864 -1.110

1 Year 4.490 4.490 0.000 1 Year 4.490 4.060 -43.000% 1 Year 4.490 3.864 -0.626

2 Year 4.060 4.490 -0.430 2 Year 4.060 4.060 0.000% 2 Year 4.060 3.864 -0.196

3 Year 3.864 4.490 -0.626 3 Year 3.864 4.060 -19.600% 3 Year 3.864 3.864 0.000

5 Year 3.763 4.490 -0.727 5 Year 3.763 4.060 -29.700% 5 Year 3.763 3.864 -0.101

7 Year 3.800 4.490 -0.690 7 Year 3.800 4.060 -26.000% 7 Year 3.800 3.864 -0.064

10 Year 3.885 4.490 -0.605 10 Year 3.885 4.060 -17.500% 10 Year 3.885 3.864 0.021

30 Year 4.142 4.490 -0.348 30 Year 4.142 4.060 8.200% 30 Year 4.142 3.864 0.278

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

1 Month 5.340 3.763 -1.577 1 Month 5.340 3.800 -154.000% 1 Month 5.340 3.885 -1.455

3 Month 5.215 3.763 -1.452 3 Month 5.215 3.800 -141.500% 3 Month 5.215 3.885 -1.330

6 Month 4.974 3.763 -1.211 6 Month 4.974 3.800 -117.400% 6 Month 4.974 3.885 -1.089

1 Year 4.490 3.763 -0.727 1 Year 4.490 3.800 -69.000% 1 Year 4.490 3.885 -0.605

2 Year 4.060 3.763 -0.297 2 Year 4.060 3.800 -26.000% 2 Year 4.060 3.885 -0.175

3 Year 3.864 3.763 -0.101 3 Year 3.864 3.800 -6.400% 3 Year 3.864 3.885 0.021

5 Year 3.763 3.763 0.000 5 Year 3.763 3.800 3.700% 5 Year 3.763 3.885 0.122

7 Year 3.800 3.763 0.037 7 Year 3.800 3.800 0.000% 7 Year 3.800 3.885 0.085

10 Year 3.885 3.763 0.122 10 Year 3.885 3.800 8.500% 10 Year 3.885 3.885 0.000

30 Year 4.142 3.763 0.379 30 Year 4.142 3.800 34.200% 30 Year 4.142 3.885 0.257

Maturity Yields 30 YEARS

1 Month 5.340 4.142 -1.198

3 Month 5.215 4.142 -1.073

6 Month 4.974 4.142 -0.832

1 Year 4.490 4.142 -0.348

2 Year 4.060 4.142 0.082

3 Year 3.864 4.142 0.278

5 Year 3.763 4.142 0.379

7 Year 3.800 4.142 0.342

10 Year 3.885 4.142 0.257

30 Year 4.142 4.142 0.000


