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

1 Month 4.109 5.345 -1.236 1 Month 4.109 4.028 -0.081 1 Month 4.109 3.858 -0.251

3 Month 4.028 5.334 -1.306 3 Month 4.028 4.028 0.000 3 Month 4.028 3.858 -0.170

6 Month 3.858 5.182 -1.324 6 Month 3.858 4.028 -0.170 6 Month 3.858 3.858 0.000

1 Year 3.658 4.869 -1.211 1 Year 3.658 4.028 -0.370 1 Year 3.658 3.858 -0.200

2 Year 3.562 4.464 -0.902 2 Year 3.562 4.028 -0.466 2 Year 3.562 3.858 -0.296

3 Year 3.536 4.231 -0.695 3 Year 3.536 4.028 -0.492 3 Year 3.536 3.858 -0.322

5 Year 3.636 4.106 -0.470 5 Year 3.636 4.028 -0.392 5 Year 3.636 3.858 -0.222

7 Year 3.819 4.129 -0.310 7 Year 3.819 4.028 -0.209 7 Year 3.819 3.858 -0.039

10 Year 4.070 4.187 -0.117 10 Year 4.070 4.028 0.042 10 Year 4.070 3.858 0.212

30 Year 4.683 4.397 0.286 30 Year 4.683 4.028 0.655 30 Year 4.683 3.858 0.825

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

1 Month 4.109 3.658 -0.451 1 Month 4.109 3.562 -54.700% 1 Month 4.109 3.536 -0.573

3 Month 4.028 3.658 -0.370 3 Month 4.028 3.562 -46.600% 3 Month 4.028 3.536 -0.492

6 Month 3.858 3.658 -0.200 6 Month 3.858 3.562 -29.600% 6 Month 3.858 3.536 -0.322

1 Year 3.658 3.658 0.000 1 Year 3.658 3.562 -9.600% 1 Year 3.658 3.536 -0.122

2 Year 3.562 3.658 -0.096 2 Year 3.562 3.562 0.000% 2 Year 3.562 3.536 -0.026

3 Year 3.536 3.658 -0.122 3 Year 3.536 3.562 -2.600% 3 Year 3.536 3.536 0.000

5 Year 3.636 3.658 -0.022 5 Year 3.636 3.562 7.400% 5 Year 3.636 3.536 0.100

7 Year 3.819 3.658 0.161 7 Year 3.819 3.562 25.700% 7 Year 3.819 3.536 0.283

10 Year 4.070 3.658 0.412 10 Year 4.070 3.562 50.800% 10 Year 4.070 3.536 0.534

30 Year 4.683 3.658 1.025 30 Year 4.683 3.562 112.100% 30 Year 4.683 3.536 1.147

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

1 Month 4.109 3.636 -0.473 1 Month 4.109 3.819 -29.000% 1 Month 4.109 4.070 -0.039

3 Month 4.028 3.636 -0.392 3 Month 4.028 3.819 -20.900% 3 Month 4.028 4.070 0.042

6 Month 3.858 3.636 -0.222 6 Month 3.858 3.819 -3.900% 6 Month 3.858 4.070 0.212

1 Year 3.658 3.636 -0.022 1 Year 3.658 3.819 16.100% 1 Year 3.658 4.070 0.412

2 Year 3.562 3.636 0.074 2 Year 3.562 3.819 25.700% 2 Year 3.562 4.070 0.508

3 Year 3.536 3.636 0.100 3 Year 3.536 3.819 28.300% 3 Year 3.536 4.070 0.534

5 Year 3.636 3.636 0.000 5 Year 3.636 3.819 18.300% 5 Year 3.636 4.070 0.434

7 Year 3.819 3.636 0.183 7 Year 3.819 3.819 0.000% 7 Year 3.819 4.070 0.251

10 Year 4.070 3.636 0.434 10 Year 4.070 3.819 25.100% 10 Year 4.070 4.070 0.000

30 Year 4.683 3.636 1.047 30 Year 4.683 3.819 86.400% 30 Year 4.683 4.070 0.613

Maturity Yields 30 YEARS

1 Month 4.109 4.683 0.574

3 Month 4.028 4.683 0.655

6 Month 3.858 4.683 0.825

1 Year 3.658 4.683 1.025

2 Year 3.562 4.683 1.121

3 Year 3.536 4.683 1.147

5 Year 3.636 4.683 1.047

7 Year 3.819 4.683 0.864

10 Year 4.070 4.683 0.613

30 Year 4.683 4.683 0.000


