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

1 Month #### 5.345 -1.216 1 Month 4.129 4.301 0.172 1 Month 4.129 4.238 0.109

3 Month #### 5.334 -1.033 3 Month 4.301 4.301 0.000 3 Month 4.301 4.238 -0.063

6 Month #### 5.182 -0.944 6 Month 4.238 4.301 -0.063 6 Month 4.238 4.238 0.000

1 Year #### 4.869 -0.899 1 Year 3.970 4.301 -0.331 1 Year 3.970 4.238 -0.268

2 Year #### 4.464 -0.718 2 Year 3.746 4.301 -0.555 2 Year 3.746 4.238 -0.492

3 Year #### 4.231 -0.514 3 Year 3.717 4.301 -0.584 3 Year 3.717 4.238 -0.521

5 Year #### 4.106 -0.273 5 Year 3.833 4.301 -0.468 5 Year 3.833 4.238 -0.405

7 Year #### 4.129 -0.093 7 Year 4.036 4.301 -0.265 7 Year 4.036 4.238 -0.202

10 Year #### 4.187 0.099 10 Year 4.286 4.301 -0.015 10 Year 4.286 4.238 0.048

30 Year #### 4.397 0.447 30 Year 4.844 4.301 0.543 30 Year 4.844 4.238 0.606

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

1 Month 4.129 3.970 -0.159 1 Month 4.129 3.746 -38.300% 1 Month 4.129 3.717 -0.412

3 Month 4.301 3.970 -0.331 3 Month 4.301 3.746 -55.500% 3 Month 4.301 3.717 -0.584

6 Month 4.238 3.970 -0.268 6 Month 4.238 3.746 -49.200% 6 Month 4.238 3.717 -0.521

1 Year 3.970 3.970 0.000 1 Year 3.970 3.746 -22.400% 1 Year 3.970 3.717 -0.253

2 Year 3.746 3.970 -0.224 2 Year 3.746 3.746 0.000% 2 Year 3.746 3.717 -0.029

3 Year 3.717 3.970 -0.253 3 Year 3.717 3.746 -2.900% 3 Year 3.717 3.717 0.000

5 Year 3.833 3.970 -0.137 5 Year 3.833 3.746 8.700% 5 Year 3.833 3.717 0.116

7 Year 4.036 3.970 0.066 7 Year 4.036 3.746 29.000% 7 Year 4.036 3.717 0.319

10 Year 4.286 3.970 0.316 10 Year 4.286 3.746 54.000% 10 Year 4.286 3.717 0.569

30 Year 4.844 3.970 0.874 30 Year 4.844 3.746 109.800% 30 Year 4.844 3.717 1.127

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

1 Month 4.129 3.833 -0.296 1 Month 4.129 4.036 -9.300% 1 Month 4.129 4.286 0.157

3 Month 4.301 3.833 -0.468 3 Month 4.301 4.036 -26.500% 3 Month 4.301 4.286 -0.015

6 Month 4.238 3.833 -0.405 6 Month 4.238 4.036 -20.200% 6 Month 4.238 4.286 0.048

1 Year 3.970 3.833 -0.137 1 Year 3.970 4.036 6.600% 1 Year 3.970 4.286 0.316

2 Year 3.746 3.833 0.087 2 Year 3.746 4.036 29.000% 2 Year 3.746 4.286 0.540

3 Year 3.717 3.833 0.116 3 Year 3.717 4.036 31.900% 3 Year 3.717 4.286 0.569

5 Year 3.833 3.833 0.000 5 Year 3.833 4.036 20.300% 5 Year 3.833 4.286 0.453

7 Year 4.036 3.833 0.203 7 Year 4.036 4.036 0.000% 7 Year 4.036 4.286 0.250

10 Year 4.286 3.833 0.453 10 Year 4.286 4.036 25.000% 10 Year 4.286 4.286 0.000

30 Year 4.844 3.833 1.011 30 Year 4.844 4.036 80.800% 30 Year 4.844 4.286 0.558

Maturity Yields 30 YEARS

1 Month 4.129 4.844 0.715

3 Month 4.301 4.844 0.543

6 Month 4.238 4.844 0.606

1 Year 3.970 4.844 0.874

2 Year 3.746 4.844 1.098

3 Year 3.717 4.844 1.127

5 Year 3.833 4.844 1.011

7 Year 4.036 4.844 0.808

10 Year 4.286 4.844 0.558

30 Year 4.844 4.844 0.000


