
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month #### 5.345 -1.047 1 Month 4.298 4.338 0.040 1 Month 4.298 4.264 -0.034

3 Month #### 5.334 -0.996 3 Month 4.338 4.338 0.000 3 Month 4.338 4.264 -0.074

6 Month #### 5.182 -0.918 6 Month 4.264 4.338 -0.074 6 Month 4.264 4.264 0.000

1 Year #### 4.869 -0.804 1 Year 4.065 4.338 -0.273 1 Year 4.065 4.264 -0.199

2 Year #### 4.464 -0.584 2 Year 3.880 4.338 -0.458 2 Year 3.880 4.264 -0.384

3 Year #### 4.231 -0.395 3 Year 3.836 4.338 -0.502 3 Year 3.836 4.264 -0.428

5 Year #### 4.106 -0.154 5 Year 3.952 4.338 -0.386 5 Year 3.952 4.264 -0.312

7 Year #### 4.129 0.047 7 Year 4.176 4.338 -0.162 7 Year 4.176 4.264 -0.088

10 Year #### 4.187 0.236 10 Year 4.423 4.338 0.085 10 Year 4.423 4.264 0.159

30 Year #### 4.397 0.589 30 Year 4.986 4.338 0.648 30 Year 4.986 4.264 0.722

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

1 Month 4.298 4.065 -0.233 1 Month 4.298 3.880 -41.800% 1 Month 4.298 3.836 -0.462

3 Month 4.338 4.065 -0.273 3 Month 4.338 3.880 -45.800% 3 Month 4.338 3.836 -0.502

6 Month 4.264 4.065 -0.199 6 Month 4.264 3.880 -38.400% 6 Month 4.264 3.836 -0.428

1 Year 4.065 4.065 0.000 1 Year 4.065 3.880 -18.500% 1 Year 4.065 3.836 -0.229

2 Year 3.880 4.065 -0.185 2 Year 3.880 3.880 0.000% 2 Year 3.880 3.836 -0.044

3 Year 3.836 4.065 -0.229 3 Year 3.836 3.880 -4.400% 3 Year 3.836 3.836 0.000

5 Year 3.952 4.065 -0.113 5 Year 3.952 3.880 7.200% 5 Year 3.952 3.836 0.116

7 Year 4.176 4.065 0.111 7 Year 4.176 3.880 29.600% 7 Year 4.176 3.836 0.340

10 Year 4.423 4.065 0.358 10 Year 4.423 3.880 54.300% 10 Year 4.423 3.836 0.587

30 Year 4.986 4.065 0.921 30 Year 4.986 3.880 110.600% 30 Year 4.986 3.836 1.150

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

1 Month 4.298 3.952 -0.346 1 Month 4.298 4.176 -12.200% 1 Month 4.298 4.423 0.125

3 Month 4.338 3.952 -0.386 3 Month 4.338 4.176 -16.200% 3 Month 4.338 4.423 0.085

6 Month 4.264 3.952 -0.312 6 Month 4.264 4.176 -8.800% 6 Month 4.264 4.423 0.159

1 Year 4.065 3.952 -0.113 1 Year 4.065 4.176 11.100% 1 Year 4.065 4.423 0.358

2 Year 3.880 3.952 0.072 2 Year 3.880 4.176 29.600% 2 Year 3.880 4.423 0.543

3 Year 3.836 3.952 0.116 3 Year 3.836 4.176 34.000% 3 Year 3.836 4.423 0.587

5 Year 3.952 3.952 0.000 5 Year 3.952 4.176 22.400% 5 Year 3.952 4.423 0.471

7 Year 4.176 3.952 0.224 7 Year 4.176 4.176 0.000% 7 Year 4.176 4.423 0.247

10 Year 4.423 3.952 0.471 10 Year 4.423 4.176 24.700% 10 Year 4.423 4.423 0.000

30 Year 4.986 3.952 1.034 30 Year 4.986 4.176 81.000% 30 Year 4.986 4.423 0.563

Maturity Yields 30 YEARS

1 Month 4.298 4.986 0.688

3 Month 4.338 4.986 0.648

6 Month 4.264 4.986 0.722

1 Year 4.065 4.986 0.921

2 Year 3.880 4.986 1.106

3 Year 3.836 4.986 1.150

5 Year 3.952 4.986 1.034

7 Year 4.176 4.986 0.810

10 Year 4.423 4.986 0.563

30 Year 4.986 4.986 0.000


