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

1 Month 5.268 5.345 -0.077 1 Month 5.268 5.095 -0.173 1 Month 5.268 4.857 -0.411

3 Month 5.095 5.334 -0.239 3 Month 5.095 5.095 0.000 3 Month 5.095 4.857 -0.238

6 Month 4.857 5.182 -0.325 6 Month 4.857 5.095 -0.238 6 Month 4.857 4.857 0.000

1 Year 4.401 4.869 -0.468 1 Year 4.401 5.095 -0.694 1 Year 4.401 4.857 -0.456

2 Year 3.923 4.464 -0.541 2 Year 3.923 5.095 -1.172 2 Year 3.923 4.857 -0.934

3 Year 3.785 4.231 -0.446 3 Year 3.785 5.095 -1.310 3 Year 3.785 4.857 -1.072

5 Year 3.707 4.106 -0.399 5 Year 3.707 5.095 -1.388 5 Year 3.707 4.857 -1.150

7 Year 3.801 4.129 -0.328 7 Year 3.801 5.095 -1.294 7 Year 3.801 4.857 -1.056

10 Year 3.908 4.187 -0.279 10 Year 3.908 5.095 -1.187 10 Year 3.908 4.857 -0.949

30 Year 4.195 4.397 -0.202 30 Year 4.195 5.095 -0.900 30 Year 4.195 4.857 -0.662

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

1 Month 5.268 4.401 -0.867 1 Month 5.268 3.923 -134.500% 1 Month 5.268 3.785 -1.483

3 Month 5.095 4.401 -0.694 3 Month 5.095 3.923 -117.200% 3 Month 5.095 3.785 -1.310

6 Month 4.857 4.401 -0.456 6 Month 4.857 3.923 -93.400% 6 Month 4.857 3.785 -1.072

1 Year 4.401 4.401 0.000 1 Year 4.401 3.923 -47.800% 1 Year 4.401 3.785 -0.616

2 Year 3.923 4.401 -0.478 2 Year 3.923 3.923 0.000% 2 Year 3.923 3.785 -0.138

3 Year 3.785 4.401 -0.616 3 Year 3.785 3.923 -13.800% 3 Year 3.785 3.785 0.000

5 Year 3.707 4.401 -0.694 5 Year 3.707 3.923 -21.600% 5 Year 3.707 3.785 -0.078

7 Year 3.801 4.401 -0.600 7 Year 3.801 3.923 -12.200% 7 Year 3.801 3.785 0.016

10 Year 3.908 4.401 -0.493 10 Year 3.908 3.923 -1.500% 10 Year 3.908 3.785 0.123

30 Year 4.195 4.401 -0.206 30 Year 4.195 3.923 27.200% 30 Year 4.195 3.785 0.410

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

1 Month 5.268 3.707 -1.561 1 Month 5.268 3.801 -146.700% 1 Month 5.268 3.908 -1.360

3 Month 5.095 3.707 -1.388 3 Month 5.095 3.801 -129.400% 3 Month 5.095 3.908 -1.187

6 Month 4.857 3.707 -1.150 6 Month 4.857 3.801 -105.600% 6 Month 4.857 3.908 -0.949

1 Year 4.401 3.707 -0.694 1 Year 4.401 3.801 -60.000% 1 Year 4.401 3.908 -0.493

2 Year 3.923 3.707 -0.216 2 Year 3.923 3.801 -12.200% 2 Year 3.923 3.908 -0.015

3 Year 3.785 3.707 -0.078 3 Year 3.785 3.801 1.600% 3 Year 3.785 3.908 0.123

5 Year 3.707 3.707 0.000 5 Year 3.707 3.801 9.400% 5 Year 3.707 3.908 0.201

7 Year 3.801 3.707 0.094 7 Year 3.801 3.801 0.000% 7 Year 3.801 3.908 0.107

10 Year 3.908 3.707 0.201 10 Year 3.908 3.801 10.700% 10 Year 3.908 3.908 0.000

30 Year 4.195 3.707 0.488 30 Year 4.195 3.801 39.400% 30 Year 4.195 3.908 0.287

Maturity Yields 30 YEARS

1 Month 5.268 4.195 -1.073

3 Month 5.095 4.195 -0.900

6 Month 4.857 4.195 -0.662

1 Year 4.401 4.195 -0.206

2 Year 3.923 4.195 0.272

3 Year 3.785 4.195 0.410

5 Year 3.707 4.195 0.488

7 Year 3.801 4.195 0.394

10 Year 3.908 4.195 0.287

30 Year 4.195 4.195 0.000


