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

1 Month 4.155 5.345 -1.190 1 Month 4.155 4.307 0.152 1 Month 4.155 4.285 0.130

3 Month 4.307 5.334 -1.027 3 Month 4.307 4.307 0.000 3 Month 4.307 4.285 -0.022

6 Month 4.285 5.182 -0.897 6 Month 4.285 4.307 -0.022 6 Month 4.285 4.285 0.000

1 Year 4.070 4.869 -0.799 1 Year 4.070 4.307 -0.237 1 Year 4.070 4.285 -0.215

2 Year 3.933 4.464 -0.531 2 Year 3.933 4.307 -0.374 2 Year 3.933 4.285 -0.352

3 Year 3.892 4.231 -0.339 3 Year 3.892 4.307 -0.415 3 Year 3.892 4.285 -0.393

5 Year 3.985 4.106 -0.121 5 Year 3.985 4.307 -0.322 5 Year 3.985 4.285 -0.300

7 Year 4.179 4.129 0.050 7 Year 4.179 4.307 -0.128 7 Year 4.179 4.285 -0.106

10 Year 4.404 4.187 0.217 10 Year 4.404 4.307 0.097 10 Year 4.404 4.285 0.119

30 Year 4.913 4.397 0.516 30 Year 4.913 4.307 0.606 30 Year 4.913 4.285 0.628

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

1 Month 4.155 4.070 -0.085 1 Month 4.155 3.933 -22.200% 1 Month 4.155 3.892 -0.263

3 Month 4.307 4.070 -0.237 3 Month 4.307 3.933 -37.400% 3 Month 4.307 3.892 -0.415

6 Month 4.285 4.070 -0.215 6 Month 4.285 3.933 -35.200% 6 Month 4.285 3.892 -0.393

1 Year 4.070 4.070 0.000 1 Year 4.070 3.933 -13.700% 1 Year 4.070 3.892 -0.178

2 Year 3.933 4.070 -0.137 2 Year 3.933 3.933 0.000% 2 Year 3.933 3.892 -0.041

3 Year 3.892 4.070 -0.178 3 Year 3.892 3.933 -4.100% 3 Year 3.892 3.892 0.000

5 Year 3.985 4.070 -0.085 5 Year 3.985 3.933 5.200% 5 Year 3.985 3.892 0.093

7 Year 4.179 4.070 0.109 7 Year 4.179 3.933 24.600% 7 Year 4.179 3.892 0.287

10 Year 4.404 4.070 0.334 10 Year 4.404 3.933 47.100% 10 Year 4.404 3.892 0.512

30 Year 4.913 4.070 0.843 30 Year 4.913 3.933 98.000% 30 Year 4.913 3.892 1.021

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

1 Month 4.155 3.985 -0.170 1 Month 4.155 4.179 2.400% 1 Month 4.155 4.404 0.249

3 Month 4.307 3.985 -0.322 3 Month 4.307 4.179 -12.800% 3 Month 4.307 4.404 0.097

6 Month 4.285 3.985 -0.300 6 Month 4.285 4.179 -10.600% 6 Month 4.285 4.404 0.119

1 Year 4.070 3.985 -0.085 1 Year 4.070 4.179 10.900% 1 Year 4.070 4.404 0.334

2 Year 3.933 3.985 0.052 2 Year 3.933 4.179 24.600% 2 Year 3.933 4.404 0.471

3 Year 3.892 3.985 0.093 3 Year 3.892 4.179 28.700% 3 Year 3.892 4.404 0.512

5 Year 3.985 3.985 0.000 5 Year 3.985 4.179 19.400% 5 Year 3.985 4.404 0.419

7 Year 4.179 3.985 0.194 7 Year 4.179 4.179 0.000% 7 Year 4.179 4.404 0.225

10 Year 4.404 3.985 0.419 10 Year 4.404 4.179 22.500% 10 Year 4.404 4.404 0.000

30 Year 4.913 3.985 0.928 30 Year 4.913 4.179 73.400% 30 Year 4.913 4.404 0.509

Maturity Yields 30 YEARS

1 Month 4.155 4.913 0.758

3 Month 4.307 4.913 0.606

6 Month 4.285 4.913 0.628

1 Year 4.070 4.913 0.843

2 Year 3.933 4.913 0.980

3 Year 3.892 4.913 1.021

5 Year 3.985 4.913 0.928

7 Year 4.179 4.913 0.734

10 Year 4.404 4.913 0.509

30 Year 4.913 4.913 0.000


