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

1 Month 4.339 5.345 -1.006 1 Month 4.339 4.240 -0.099 1 Month 4.339 4.116 -0.223

3 Month 4.240 5.334 -1.094 3 Month 4.240 4.240 0.000 3 Month 4.240 4.116 -0.124

6 Month 4.116 5.182 -1.066 6 Month 4.116 4.240 -0.124 6 Month 4.116 4.116 0.000

1 Year 3.933 4.869 -0.936 1 Year 3.933 4.240 -0.307 1 Year 3.933 4.116 -0.183

2 Year 3.769 4.464 -0.695 2 Year 3.769 4.240 -0.471 2 Year 3.769 4.116 -0.347

3 Year 3.735 4.231 -0.496 3 Year 3.735 4.240 -0.505 3 Year 3.735 4.116 -0.381

5 Year 3.841 4.106 -0.265 5 Year 3.841 4.240 -0.399 5 Year 3.841 4.116 -0.275

7 Year 4.032 4.129 -0.097 7 Year 4.032 4.240 -0.208 7 Year 4.032 4.116 -0.084

10 Year 4.286 4.187 0.099 10 Year 4.286 4.240 0.046 10 Year 4.286 4.116 0.170

30 Year 4.854 4.397 0.457 30 Year 4.854 4.240 0.614 30 Year 4.854 4.116 0.738

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

1 Month 4.339 3.933 -0.406 1 Month 4.339 3.769 -57.000% 1 Month 4.339 3.735 -0.604

3 Month 4.240 3.933 -0.307 3 Month 4.240 3.769 -47.100% 3 Month 4.240 3.735 -0.505

6 Month 4.116 3.933 -0.183 6 Month 4.116 3.769 -34.700% 6 Month 4.116 3.735 -0.381

1 Year 3.933 3.933 0.000 1 Year 3.933 3.769 -16.400% 1 Year 3.933 3.735 -0.198

2 Year 3.769 3.933 -0.164 2 Year 3.769 3.769 0.000% 2 Year 3.769 3.735 -0.034

3 Year 3.735 3.933 -0.198 3 Year 3.735 3.769 -3.400% 3 Year 3.735 3.735 0.000

5 Year 3.841 3.933 -0.092 5 Year 3.841 3.769 7.200% 5 Year 3.841 3.735 0.106

7 Year 4.032 3.933 0.099 7 Year 4.032 3.769 26.300% 7 Year 4.032 3.735 0.297

10 Year 4.286 3.933 0.353 10 Year 4.286 3.769 51.700% 10 Year 4.286 3.735 0.551

30 Year 4.854 3.933 0.921 30 Year 4.854 3.769 108.500% 30 Year 4.854 3.735 1.119

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

1 Month 4.339 3.841 -0.498 1 Month 4.339 4.032 -30.700% 1 Month 4.339 4.286 -0.053

3 Month 4.240 3.841 -0.399 3 Month 4.240 4.032 -20.800% 3 Month 4.240 4.286 0.046

6 Month 4.116 3.841 -0.275 6 Month 4.116 4.032 -8.400% 6 Month 4.116 4.286 0.170

1 Year 3.933 3.841 -0.092 1 Year 3.933 4.032 9.900% 1 Year 3.933 4.286 0.353

2 Year 3.769 3.841 0.072 2 Year 3.769 4.032 26.300% 2 Year 3.769 4.286 0.517

3 Year 3.735 3.841 0.106 3 Year 3.735 4.032 29.700% 3 Year 3.735 4.286 0.551

5 Year 3.841 3.841 0.000 5 Year 3.841 4.032 19.100% 5 Year 3.841 4.286 0.445

7 Year 4.032 3.841 0.191 7 Year 4.032 4.032 0.000% 7 Year 4.032 4.286 0.254

10 Year 4.286 3.841 0.445 10 Year 4.286 4.032 25.400% 10 Year 4.286 4.286 0.000

30 Year 4.854 3.841 1.013 30 Year 4.854 4.032 82.200% 30 Year 4.854 4.286 0.568

Maturity Yields 30 YEARS

1 Month 4.339 4.854 0.515

3 Month 4.240 4.854 0.614

6 Month 4.116 4.854 0.738

1 Year 3.933 4.854 0.921

2 Year 3.769 4.854 1.085

3 Year 3.735 4.854 1.119

5 Year 3.841 4.854 1.013

7 Year 4.032 4.854 0.822

10 Year 4.286 4.854 0.568

30 Year 4.854 4.854 0.000


