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

1 Month #### 5.345 -0.996 1 Month 4.349 4.286 -0.063 1 Month 4.349 4.116 -0.233

3 Month #### 5.334 -1.048 3 Month 4.286 4.286 0.000 3 Month 4.286 4.116 -0.170

6 Month #### 5.182 -1.066 6 Month 4.116 4.286 -0.170 6 Month 4.116 4.116 0.000

1 Year #### 4.869 -1.014 1 Year 3.855 4.286 -0.431 1 Year 3.855 4.116 -0.261

2 Year #### 4.464 -0.762 2 Year 3.702 4.286 -0.584 2 Year 3.702 4.116 -0.414

3 Year #### 4.231 -0.559 3 Year 3.672 4.286 -0.614 3 Year 3.672 4.116 -0.444

5 Year #### 4.106 -0.333 5 Year 3.773 4.286 -0.513 5 Year 3.773 4.116 -0.343

7 Year #### 4.129 -0.150 7 Year 3.979 4.286 -0.307 7 Year 3.979 4.116 -0.137

10 Year #### 4.187 0.043 10 Year 4.230 4.286 -0.056 10 Year 4.230 4.116 0.114

30 Year #### 4.397 0.437 30 Year 4.834 4.286 0.548 30 Year 4.834 4.116 0.718

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

1 Month 4.349 3.855 -0.494 1 Month 4.349 3.702 -64.700% 1 Month 4.349 3.672 -0.677

3 Month 4.286 3.855 -0.431 3 Month 4.286 3.702 -58.400% 3 Month 4.286 3.672 -0.614

6 Month 4.116 3.855 -0.261 6 Month 4.116 3.702 -41.400% 6 Month 4.116 3.672 -0.444

1 Year 3.855 3.855 0.000 1 Year 3.855 3.702 -15.300% 1 Year 3.855 3.672 -0.183

2 Year 3.702 3.855 -0.153 2 Year 3.702 3.702 0.000% 2 Year 3.702 3.672 -0.030

3 Year 3.672 3.855 -0.183 3 Year 3.672 3.702 -3.000% 3 Year 3.672 3.672 0.000

5 Year 3.773 3.855 -0.082 5 Year 3.773 3.702 7.100% 5 Year 3.773 3.672 0.101

7 Year 3.979 3.855 0.124 7 Year 3.979 3.702 27.700% 7 Year 3.979 3.672 0.307

10 Year 4.230 3.855 0.375 10 Year 4.230 3.702 52.800% 10 Year 4.230 3.672 0.558

30 Year 4.834 3.855 0.979 30 Year 4.834 3.702 113.200% 30 Year 4.834 3.672 1.162

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

1 Month 4.349 3.773 -0.576 1 Month 4.349 3.979 -37.000% 1 Month 4.349 4.230 -0.119

3 Month 4.286 3.773 -0.513 3 Month 4.286 3.979 -30.700% 3 Month 4.286 4.230 -0.056

6 Month 4.116 3.773 -0.343 6 Month 4.116 3.979 -13.700% 6 Month 4.116 4.230 0.114

1 Year 3.855 3.773 -0.082 1 Year 3.855 3.979 12.400% 1 Year 3.855 4.230 0.375

2 Year 3.702 3.773 0.071 2 Year 3.702 3.979 27.700% 2 Year 3.702 4.230 0.528

3 Year 3.672 3.773 0.101 3 Year 3.672 3.979 30.700% 3 Year 3.672 4.230 0.558

5 Year 3.773 3.773 0.000 5 Year 3.773 3.979 20.600% 5 Year 3.773 4.230 0.457

7 Year 3.979 3.773 0.206 7 Year 3.979 3.979 0.000% 7 Year 3.979 4.230 0.251

10 Year 4.230 3.773 0.457 10 Year 4.230 3.979 25.100% 10 Year 4.230 4.230 0.000

30 Year 4.834 3.773 1.061 30 Year 4.834 3.979 85.500% 30 Year 4.834 4.230 0.604

Maturity Yields 30 YEARS

1 Month 4.349 4.834 0.485

3 Month 4.286 4.834 0.548

6 Month 4.116 4.834 0.718

1 Year 3.855 4.834 0.979

2 Year 3.702 4.834 1.132

3 Year 3.672 4.834 1.162

5 Year 3.773 4.834 1.061

7 Year 3.979 4.834 0.855

10 Year 4.230 4.834 0.604

30 Year 4.834 4.834 0.000


