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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 4.349 0.036 1 Month 4.313 4.275 -0.038

3 Month #### 5.334 -0.985 3 Month 4.349 4.349 0.000 3 Month 4.349 4.275 -0.074

6 Month #### 5.182 -0.907 6 Month 4.275 4.349 -0.074 6 Month 4.275 4.275 0.000

1 Year #### 4.869 -0.770 1 Year 4.099 4.349 -0.250 1 Year 4.099 4.275 -0.176

2 Year #### 4.464 -0.524 2 Year 3.940 4.349 -0.409 2 Year 3.940 4.275 -0.335

3 Year #### 4.231 -0.354 3 Year 3.877 4.349 -0.472 3 Year 3.877 4.275 -0.398

5 Year #### 4.106 -0.147 5 Year 3.959 4.349 -0.390 5 Year 3.959 4.275 -0.316

7 Year #### 4.129 0.032 7 Year 4.161 4.349 -0.188 7 Year 4.161 4.275 -0.114

10 Year #### 4.187 0.205 10 Year 4.392 4.349 0.043 10 Year 4.392 4.275 0.117

30 Year #### 4.397 0.536 30 Year 4.933 4.349 0.584 30 Year 4.933 4.275 0.658

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

1 Month 4.313 4.099 -0.214 1 Month 4.313 3.940 -37.300% 1 Month 4.313 3.877 -0.436

3 Month 4.349 4.099 -0.250 3 Month 4.349 3.940 -40.900% 3 Month 4.349 3.877 -0.472

6 Month 4.275 4.099 -0.176 6 Month 4.275 3.940 -33.500% 6 Month 4.275 3.877 -0.398

1 Year 4.099 4.099 0.000 1 Year 4.099 3.940 -15.900% 1 Year 4.099 3.877 -0.222

2 Year 3.940 4.099 -0.159 2 Year 3.940 3.940 0.000% 2 Year 3.940 3.877 -0.063

3 Year 3.877 4.099 -0.222 3 Year 3.877 3.940 -6.300% 3 Year 3.877 3.877 0.000

5 Year 3.959 4.099 -0.140 5 Year 3.959 3.940 1.900% 5 Year 3.959 3.877 0.082

7 Year 4.161 4.099 0.062 7 Year 4.161 3.940 22.100% 7 Year 4.161 3.877 0.284

10 Year 4.392 4.099 0.293 10 Year 4.392 3.940 45.200% 10 Year 4.392 3.877 0.515

30 Year 4.933 4.099 0.834 30 Year 4.933 3.940 99.300% 30 Year 4.933 3.877 1.056

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

1 Month 4.313 3.959 -0.354 1 Month 4.313 4.161 -15.200% 1 Month 4.313 4.392 0.079

3 Month 4.349 3.959 -0.390 3 Month 4.349 4.161 -18.800% 3 Month 4.349 4.392 0.043

6 Month 4.275 3.959 -0.316 6 Month 4.275 4.161 -11.400% 6 Month 4.275 4.392 0.117

1 Year 4.099 3.959 -0.140 1 Year 4.099 4.161 6.200% 1 Year 4.099 4.392 0.293

2 Year 3.940 3.959 0.019 2 Year 3.940 4.161 22.100% 2 Year 3.940 4.392 0.452

3 Year 3.877 3.959 0.082 3 Year 3.877 4.161 28.400% 3 Year 3.877 4.392 0.515

5 Year 3.959 3.959 0.000 5 Year 3.959 4.161 20.200% 5 Year 3.959 4.392 0.433

7 Year 4.161 3.959 0.202 7 Year 4.161 4.161 0.000% 7 Year 4.161 4.392 0.231

10 Year 4.392 3.959 0.433 10 Year 4.392 4.161 23.100% 10 Year 4.392 4.392 0.000

30 Year 4.933 3.959 0.974 30 Year 4.933 4.161 77.200% 30 Year 4.933 4.392 0.541

Maturity Yields 30 YEARS

1 Month 4.313 4.933 0.620

3 Month 4.349 4.933 0.584

6 Month 4.275 4.933 0.658

1 Year 4.099 4.933 0.834

2 Year 3.940 4.933 0.993

3 Year 3.877 4.933 1.056

5 Year 3.959 4.933 0.974

7 Year 4.161 4.933 0.772

10 Year 4.392 4.933 0.541

30 Year 4.933 4.933 0.000


