
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 4.318 5.345 -1.027 1 Month 4.318 4.147 -0.171 1 Month 4.318 3.984 -0.334

3 Month 4.147 5.334 -1.187 3 Month 4.147 4.147 0.000 3 Month 4.147 3.984 -0.163

6 Month 3.984 5.182 -1.198 6 Month 3.984 4.147 -0.163 6 Month 3.984 3.984 0.000

1 Year 3.844 4.869 -1.025 1 Year 3.844 4.147 -0.303 1 Year 3.844 3.984 -0.140

2 Year 3.625 4.464 -0.839 2 Year 3.625 4.147 -0.522 2 Year 3.625 3.984 -0.359

3 Year 3.585 4.231 -0.646 3 Year 3.585 4.147 -0.562 3 Year 3.585 3.984 -0.399

5 Year 3.702 4.106 -0.404 5 Year 3.702 4.147 -0.445 5 Year 3.702 3.984 -0.282

7 Year 3.937 4.129 -0.192 7 Year 3.937 4.147 -0.210 7 Year 3.937 3.984 -0.047

10 Year 4.233 4.187 0.046 10 Year 4.233 4.147 0.086 10 Year 4.233 3.984 0.249

30 Year 4.929 4.397 0.532 30 Year 4.929 4.147 0.782 30 Year 4.929 3.984 0.945

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

1 Month 4.318 3.844 -0.474 1 Month 4.318 3.625 -69.300% 1 Month 4.318 3.585 -0.733

3 Month 4.147 3.844 -0.303 3 Month 4.147 3.625 -52.200% 3 Month 4.147 3.585 -0.562

6 Month 3.984 3.844 -0.140 6 Month 3.984 3.625 -35.900% 6 Month 3.984 3.585 -0.399

1 Year 3.844 3.844 0.000 1 Year 3.844 3.625 -21.900% 1 Year 3.844 3.585 -0.259

2 Year 3.625 3.844 -0.219 2 Year 3.625 3.625 0.000% 2 Year 3.625 3.585 -0.040

3 Year 3.585 3.844 -0.259 3 Year 3.585 3.625 -4.000% 3 Year 3.585 3.585 0.000

5 Year 3.702 3.844 -0.142 5 Year 3.702 3.625 7.700% 5 Year 3.702 3.585 0.117

7 Year 3.937 3.844 0.093 7 Year 3.937 3.625 31.200% 7 Year 3.937 3.585 0.352

10 Year 4.233 3.844 0.389 10 Year 4.233 3.625 60.800% 10 Year 4.233 3.585 0.648

30 Year 4.929 3.844 1.085 30 Year 4.929 3.625 130.400% 30 Year 4.929 3.585 1.344

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

1 Month 4.318 3.702 -0.616 1 Month 4.318 3.937 -38.100% 1 Month 4.318 4.233 -0.085

3 Month 4.147 3.702 -0.445 3 Month 4.147 3.937 -21.000% 3 Month 4.147 4.233 0.086

6 Month 3.984 3.702 -0.282 6 Month 3.984 3.937 -4.700% 6 Month 3.984 4.233 0.249

1 Year 3.844 3.702 -0.142 1 Year 3.844 3.937 9.300% 1 Year 3.844 4.233 0.389

2 Year 3.625 3.702 0.077 2 Year 3.625 3.937 31.200% 2 Year 3.625 4.233 0.608

3 Year 3.585 3.702 0.117 3 Year 3.585 3.937 35.200% 3 Year 3.585 4.233 0.648

5 Year 3.702 3.702 0.000 5 Year 3.702 3.937 23.500% 5 Year 3.702 4.233 0.531

7 Year 3.937 3.702 0.235 7 Year 3.937 3.937 0.000% 7 Year 3.937 4.233 0.296

10 Year 4.233 3.702 0.531 10 Year 4.233 3.937 29.600% 10 Year 4.233 4.233 0.000

30 Year 4.929 3.702 1.227 30 Year 4.929 3.937 99.200% 30 Year 4.929 4.233 0.696

Maturity Yields 30 YEARS

1 Month 4.318 4.929 0.611

3 Month 4.147 4.929 0.782

6 Month 3.984 4.929 0.945

1 Year 3.844 4.929 1.085

2 Year 3.625 4.929 1.304

3 Year 3.585 4.929 1.344

5 Year 3.702 4.929 1.227

7 Year 3.937 4.929 0.992

10 Year 4.233 4.929 0.696

30 Year 4.929 4.929 0.000


