
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 4.308 5.345 -1.037 1 Month 4.308 4.338 0.030 1 Month 4.308 4.332 0.024

3 Month 4.338 5.334 -0.996 3 Month 4.338 4.338 0.000 3 Month 4.338 4.332 -0.006

6 Month 4.332 5.182 -0.850 6 Month 4.332 4.338 -0.006 6 Month 4.332 4.332 0.000

1 Year 4.233 4.869 -0.636 1 Year 4.233 4.338 -0.105 1 Year 4.233 4.332 -0.099

2 Year 4.298 4.464 -0.166 2 Year 4.298 4.338 -0.040 2 Year 4.298 4.332 -0.034

3 Year 4.316 4.231 0.085 3 Year 4.316 4.338 -0.022 3 Year 4.316 4.332 -0.016

5 Year 4.346 4.106 0.240 5 Year 4.346 4.338 0.008 5 Year 4.346 4.332 0.014

7 Year 4.417 4.129 0.288 7 Year 4.417 4.338 0.079 7 Year 4.417 4.332 0.085

10 Year 4.493 4.187 0.306 10 Year 4.493 4.338 0.155 10 Year 4.493 4.332 0.161

30 Year 4.692 4.397 0.295 30 Year 4.692 4.338 0.354 30 Year 4.692 4.332 0.360

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

1 Month 4.308 4.233 -0.075 1 Month 4.308 4.298 -1.000% 1 Month 4.308 4.316 0.008

3 Month 4.338 4.233 -0.105 3 Month 4.338 4.298 -4.000% 3 Month 4.338 4.316 -0.022

6 Month 4.332 4.233 -0.099 6 Month 4.332 4.298 -3.400% 6 Month 4.332 4.316 -0.016

1 Year 4.233 4.233 0.000 1 Year 4.233 4.298 6.500% 1 Year 4.233 4.316 0.083

2 Year 4.298 4.233 0.065 2 Year 4.298 4.298 0.000% 2 Year 4.298 4.316 0.018

3 Year 4.316 4.233 0.083 3 Year 4.316 4.298 1.800% 3 Year 4.316 4.316 0.000

5 Year 4.346 4.233 0.113 5 Year 4.346 4.298 4.800% 5 Year 4.346 4.316 0.030

7 Year 4.417 4.233 0.184 7 Year 4.417 4.298 11.900% 7 Year 4.417 4.316 0.101

10 Year 4.493 4.233 0.260 10 Year 4.493 4.298 19.500% 10 Year 4.493 4.316 0.177

30 Year 4.692 4.233 0.459 30 Year 4.692 4.298 39.400% 30 Year 4.692 4.316 0.376

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

1 Month 4.308 4.346 0.038 1 Month 4.308 4.417 10.900% 1 Month 4.308 4.493 0.185

3 Month 4.338 4.346 0.008 3 Month 4.338 4.417 7.900% 3 Month 4.338 4.493 0.155

6 Month 4.332 4.346 0.014 6 Month 4.332 4.417 8.500% 6 Month 4.332 4.493 0.161

1 Year 4.233 4.346 0.113 1 Year 4.233 4.417 18.400% 1 Year 4.233 4.493 0.260

2 Year 4.298 4.346 0.048 2 Year 4.298 4.417 11.900% 2 Year 4.298 4.493 0.195

3 Year 4.316 4.346 0.030 3 Year 4.316 4.417 10.100% 3 Year 4.316 4.493 0.177

5 Year 4.346 4.346 0.000 5 Year 4.346 4.417 7.100% 5 Year 4.346 4.493 0.147

7 Year 4.417 4.346 0.071 7 Year 4.417 4.417 0.000% 7 Year 4.417 4.493 0.076

10 Year 4.493 4.346 0.147 10 Year 4.493 4.417 7.600% 10 Year 4.493 4.493 0.000

30 Year 4.692 4.346 0.346 30 Year 4.692 4.417 27.500% 30 Year 4.692 4.493 0.199

Maturity Yields 30 YEARS

1 Month 4.308 4.692 0.384

3 Month 4.338 4.692 0.354

6 Month 4.332 4.692 0.360

1 Year 4.233 4.692 0.459

2 Year 4.298 4.692 0.394

3 Year 4.316 4.692 0.376

5 Year 4.346 4.692 0.346

7 Year 4.417 4.692 0.275

10 Year 4.493 4.692 0.199

30 Year 4.692 4.692 0.000


