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

1 Month #### 5.345 -1.032 1 Month 4.313 4.338 0.025 1 Month 4.313 4.269 -0.044

3 Month #### 5.334 -0.996 3 Month 4.338 4.338 0.000 3 Month 4.338 4.269 -0.069

6 Month #### 5.182 -0.913 6 Month 4.269 4.338 -0.069 6 Month 4.269 4.269 0.000

1 Year #### 4.869 -0.791 1 Year 4.078 4.338 -0.260 1 Year 4.078 4.269 -0.191

2 Year #### 4.464 -0.573 2 Year 3.891 4.338 -0.447 2 Year 3.891 4.269 -0.378

3 Year #### 4.231 -0.366 3 Year 3.865 4.338 -0.473 3 Year 3.865 4.269 -0.404

5 Year #### 4.106 -0.128 5 Year 3.978 4.338 -0.360 5 Year 3.978 4.269 -0.291

7 Year #### 4.129 0.053 7 Year 4.182 4.338 -0.156 7 Year 4.182 4.269 -0.087

10 Year #### 4.187 0.234 10 Year 4.421 4.338 0.083 10 Year 4.421 4.269 0.152

30 Year #### 4.397 0.569 30 Year 4.966 4.338 0.628 30 Year 4.966 4.269 0.697

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

1 Month 4.313 4.078 -0.235 1 Month 4.313 3.891 -42.200% 1 Month 4.313 3.865 -0.448

3 Month 4.338 4.078 -0.260 3 Month 4.338 3.891 -44.700% 3 Month 4.338 3.865 -0.473

6 Month 4.269 4.078 -0.191 6 Month 4.269 3.891 -37.800% 6 Month 4.269 3.865 -0.404

1 Year 4.078 4.078 0.000 1 Year 4.078 3.891 -18.700% 1 Year 4.078 3.865 -0.213

2 Year 3.891 4.078 -0.187 2 Year 3.891 3.891 0.000% 2 Year 3.891 3.865 -0.026

3 Year 3.865 4.078 -0.213 3 Year 3.865 3.891 -2.600% 3 Year 3.865 3.865 0.000

5 Year 3.978 4.078 -0.100 5 Year 3.978 3.891 8.700% 5 Year 3.978 3.865 0.113

7 Year 4.182 4.078 0.104 7 Year 4.182 3.891 29.100% 7 Year 4.182 3.865 0.317

10 Year 4.421 4.078 0.343 10 Year 4.421 3.891 53.000% 10 Year 4.421 3.865 0.556

30 Year 4.966 4.078 0.888 30 Year 4.966 3.891 107.500% 30 Year 4.966 3.865 1.101

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

1 Month 4.313 3.978 -0.335 1 Month 4.313 4.182 -13.100% 1 Month 4.313 4.421 0.108

3 Month 4.338 3.978 -0.360 3 Month 4.338 4.182 -15.600% 3 Month 4.338 4.421 0.083

6 Month 4.269 3.978 -0.291 6 Month 4.269 4.182 -8.700% 6 Month 4.269 4.421 0.152

1 Year 4.078 3.978 -0.100 1 Year 4.078 4.182 10.400% 1 Year 4.078 4.421 0.343

2 Year 3.891 3.978 0.087 2 Year 3.891 4.182 29.100% 2 Year 3.891 4.421 0.530

3 Year 3.865 3.978 0.113 3 Year 3.865 4.182 31.700% 3 Year 3.865 4.421 0.556

5 Year 3.978 3.978 0.000 5 Year 3.978 4.182 20.400% 5 Year 3.978 4.421 0.443

7 Year 4.182 3.978 0.204 7 Year 4.182 4.182 0.000% 7 Year 4.182 4.421 0.239

10 Year 4.421 3.978 0.443 10 Year 4.421 4.182 23.900% 10 Year 4.421 4.421 0.000

30 Year 4.966 3.978 0.988 30 Year 4.966 4.182 78.400% 30 Year 4.966 4.421 0.545

Maturity Yields 30 YEARS

1 Month 4.313 4.966 0.653

3 Month 4.338 4.966 0.628

6 Month 4.269 4.966 0.697

1 Year 4.078 4.966 0.888

2 Year 3.891 4.966 1.075

3 Year 3.865 4.966 1.101

5 Year 3.978 4.966 0.988

7 Year 4.182 4.966 0.784

10 Year 4.421 4.966 0.545

30 Year 4.966 4.966 0.000


