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

1 Month 4.058 5.345 -1.287 1 Month 4.058 3.924 -0.134 1 Month 4.058 3.800 -0.258

3 Month 3.924 5.334 -1.410 3 Month 3.924 3.924 0.000 3 Month 3.924 3.800 -0.124

6 Month 3.800 5.182 -1.382 6 Month 3.800 3.924 -0.124 6 Month 3.800 3.800 0.000

1 Year 3.564 4.869 -1.305 1 Year 3.564 3.924 -0.360 1 Year 3.564 3.800 -0.236

2 Year 3.470 4.464 -0.994 2 Year 3.470 3.924 -0.454 2 Year 3.470 3.800 -0.330

3 Year 3.476 4.231 -0.755 3 Year 3.476 3.924 -0.448 3 Year 3.476 3.800 -0.324

5 Year 3.600 4.106 -0.506 5 Year 3.600 3.924 -0.324 5 Year 3.600 3.800 -0.200

7 Year 3.791 4.129 -0.338 7 Year 3.791 3.924 -0.133 7 Year 3.791 3.800 -0.009

10 Year 4.017 4.187 -0.170 10 Year 4.017 3.924 0.093 10 Year 4.017 3.800 0.217

30 Year 4.611 4.397 0.214 30 Year 4.611 3.924 0.687 30 Year 4.611 3.800 0.811

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

1 Month 4.058 3.564 -0.494 1 Month 4.058 3.470 -58.800% 1 Month 4.058 3.476 -0.582

3 Month 3.924 3.564 -0.360 3 Month 3.924 3.470 -45.400% 3 Month 3.924 3.476 -0.448

6 Month 3.800 3.564 -0.236 6 Month 3.800 3.470 -33.000% 6 Month 3.800 3.476 -0.324

1 Year 3.564 3.564 0.000 1 Year 3.564 3.470 -9.400% 1 Year 3.564 3.476 -0.088

2 Year 3.470 3.564 -0.094 2 Year 3.470 3.470 0.000% 2 Year 3.470 3.476 0.006

3 Year 3.476 3.564 -0.088 3 Year 3.476 3.470 0.600% 3 Year 3.476 3.476 0.000

5 Year 3.600 3.564 0.036 5 Year 3.600 3.470 13.000% 5 Year 3.600 3.476 0.124

7 Year 3.791 3.564 0.227 7 Year 3.791 3.470 32.100% 7 Year 3.791 3.476 0.315

10 Year 4.017 3.564 0.453 10 Year 4.017 3.470 54.700% 10 Year 4.017 3.476 0.541

30 Year 4.611 3.564 1.047 30 Year 4.611 3.470 114.100% 30 Year 4.611 3.476 1.135

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

1 Month 4.058 3.600 -0.458 1 Month 4.058 3.791 -26.700% 1 Month 4.058 4.017 -0.041

3 Month 3.924 3.600 -0.324 3 Month 3.924 3.791 -13.300% 3 Month 3.924 4.017 0.093

6 Month 3.800 3.600 -0.200 6 Month 3.800 3.791 -0.900% 6 Month 3.800 4.017 0.217

1 Year 3.564 3.600 0.036 1 Year 3.564 3.791 22.700% 1 Year 3.564 4.017 0.453

2 Year 3.470 3.600 0.130 2 Year 3.470 3.791 32.100% 2 Year 3.470 4.017 0.547

3 Year 3.476 3.600 0.124 3 Year 3.476 3.791 31.500% 3 Year 3.476 4.017 0.541

5 Year 3.600 3.600 0.000 5 Year 3.600 3.791 19.100% 5 Year 3.600 4.017 0.417

7 Year 3.791 3.600 0.191 7 Year 3.791 3.791 0.000% 7 Year 3.791 4.017 0.226

10 Year 4.017 3.600 0.417 10 Year 4.017 3.791 22.600% 10 Year 4.017 4.017 0.000

30 Year 4.611 3.600 1.011 30 Year 4.611 3.791 82.000% 30 Year 4.611 4.017 0.594

Maturity Yields 30 YEARS

1 Month 4.058 4.611 0.553

3 Month 3.924 4.611 0.687

6 Month 3.800 4.611 0.811

1 Year 3.564 4.611 1.047

2 Year 3.470 4.611 1.141

3 Year 3.476 4.611 1.135

5 Year 3.600 4.611 1.011

7 Year 3.791 4.611 0.820

10 Year 4.017 4.611 0.594

30 Year 4.611 4.611 0.000


