
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 4.094 5.345 -1.251 1 Month 4.094 3.971 -0.123 1 Month 4.094 3.831 -0.263

3 Month 3.971 5.334 -1.363 3 Month 3.971 3.971 0.000 3 Month 3.971 3.831 -0.140

6 Month 3.831 5.182 -1.351 6 Month 3.831 3.971 -0.140 6 Month 3.831 3.831 0.000

1 Year 3.596 4.869 -1.273 1 Year 3.596 3.971 -0.375 1 Year 3.596 3.831 -0.235

2 Year 3.590 4.464 -0.874 2 Year 3.590 3.971 -0.381 2 Year 3.590 3.831 -0.241

3 Year 3.573 4.231 -0.658 3 Year 3.573 3.971 -0.398 3 Year 3.573 3.831 -0.258

5 Year 3.697 4.106 -0.409 5 Year 3.697 3.971 -0.274 5 Year 3.697 3.831 -0.134

7 Year 3.893 4.129 -0.236 7 Year 3.893 3.971 -0.078 7 Year 3.893 3.831 0.062

10 Year 4.145 4.187 -0.042 10 Year 4.145 3.971 0.174 10 Year 4.145 3.831 0.314

30 Year 4.757 4.397 0.360 30 Year 4.757 3.971 0.786 30 Year 4.757 3.831 0.926

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

1 Month 4.094 3.596 -0.498 1 Month 4.094 3.590 -50.400% 1 Month 4.094 3.573 -0.521

3 Month 3.971 3.596 -0.375 3 Month 3.971 3.590 -38.100% 3 Month 3.971 3.573 -0.398

6 Month 3.831 3.596 -0.235 6 Month 3.831 3.590 -24.100% 6 Month 3.831 3.573 -0.258

1 Year 3.596 3.596 0.000 1 Year 3.596 3.590 -0.600% 1 Year 3.596 3.573 -0.023

2 Year 3.590 3.596 -0.006 2 Year 3.590 3.590 0.000% 2 Year 3.590 3.573 -0.017

3 Year 3.573 3.596 -0.023 3 Year 3.573 3.590 -1.700% 3 Year 3.573 3.573 0.000

5 Year 3.697 3.596 0.101 5 Year 3.697 3.590 10.700% 5 Year 3.697 3.573 0.124

7 Year 3.893 3.596 0.297 7 Year 3.893 3.590 30.300% 7 Year 3.893 3.573 0.320

10 Year 4.145 3.596 0.549 10 Year 4.145 3.590 55.500% 10 Year 4.145 3.573 0.572

30 Year 4.757 3.596 1.161 30 Year 4.757 3.590 116.700% 30 Year 4.757 3.573 1.184

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

1 Month 4.094 3.697 -0.397 1 Month 4.094 3.893 -20.100% 1 Month 4.094 4.145 0.051

3 Month 3.971 3.697 -0.274 3 Month 3.971 3.893 -7.800% 3 Month 3.971 4.145 0.174

6 Month 3.831 3.697 -0.134 6 Month 3.831 3.893 6.200% 6 Month 3.831 4.145 0.314

1 Year 3.596 3.697 0.101 1 Year 3.596 3.893 29.700% 1 Year 3.596 4.145 0.549

2 Year 3.590 3.697 0.107 2 Year 3.590 3.893 30.300% 2 Year 3.590 4.145 0.555

3 Year 3.573 3.697 0.124 3 Year 3.573 3.893 32.000% 3 Year 3.573 4.145 0.572

5 Year 3.697 3.697 0.000 5 Year 3.697 3.893 19.600% 5 Year 3.697 4.145 0.448

7 Year 3.893 3.697 0.196 7 Year 3.893 3.893 0.000% 7 Year 3.893 4.145 0.252

10 Year 4.145 3.697 0.448 10 Year 4.145 3.893 25.200% 10 Year 4.145 4.145 0.000

30 Year 4.757 3.697 1.060 30 Year 4.757 3.893 86.400% 30 Year 4.757 4.145 0.612

Maturity Yields 30 YEARS

1 Month 4.094 4.757 0.663

3 Month 3.971 4.757 0.786

6 Month 3.831 4.757 0.926

1 Year 3.596 4.757 1.161

2 Year 3.590 4.757 1.167

3 Year 3.573 4.757 1.184

5 Year 3.697 4.757 1.060

7 Year 3.893 4.757 0.864

10 Year 4.145 4.757 0.612

30 Year 4.757 4.757 0.000


