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

1 Month 4.012 5.345 -1.333 1 Month 4.012 3.863 -0.149 1 Month 4.012 3.769 -0.243

3 Month 3.863 5.334 -1.471 3 Month 3.863 3.863 0.000 3 Month 3.863 3.769 -0.094

6 Month 3.769 5.182 -1.413 6 Month 3.769 3.863 -0.094 6 Month 3.769 3.769 0.000

1 Year 3.594 4.869 -1.275 1 Year 3.594 3.863 -0.269 1 Year 3.594 3.769 -0.175

2 Year 3.501 4.464 -0.963 2 Year 3.501 3.863 -0.362 2 Year 3.501 3.769 -0.268

3 Year 3.507 4.231 -0.724 3 Year 3.507 3.863 -0.356 3 Year 3.507 3.769 -0.262

5 Year 3.624 4.106 -0.482 5 Year 3.624 3.863 -0.239 5 Year 3.624 3.769 -0.145

7 Year 3.804 4.129 -0.325 7 Year 3.804 3.863 -0.059 7 Year 3.804 3.769 0.035

10 Year 4.023 4.187 -0.164 10 Year 4.023 3.863 0.160 10 Year 4.023 3.769 0.254

30 Year 4.604 4.397 0.207 30 Year 4.604 3.863 0.741 30 Year 4.604 3.769 0.835

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

1 Month 4.012 3.594 -0.418 1 Month 4.012 3.501 -51.100% 1 Month 4.012 3.507 -0.505

3 Month 3.863 3.594 -0.269 3 Month 3.863 3.501 -36.200% 3 Month 3.863 3.507 -0.356

6 Month 3.769 3.594 -0.175 6 Month 3.769 3.501 -26.800% 6 Month 3.769 3.507 -0.262

1 Year 3.594 3.594 0.000 1 Year 3.594 3.501 -9.300% 1 Year 3.594 3.507 -0.087

2 Year 3.501 3.594 -0.093 2 Year 3.501 3.501 0.000% 2 Year 3.501 3.507 0.006

3 Year 3.507 3.594 -0.087 3 Year 3.507 3.501 0.600% 3 Year 3.507 3.507 0.000

5 Year 3.624 3.594 0.030 5 Year 3.624 3.501 12.300% 5 Year 3.624 3.507 0.117

7 Year 3.804 3.594 0.210 7 Year 3.804 3.501 30.300% 7 Year 3.804 3.507 0.297

10 Year 4.023 3.594 0.429 10 Year 4.023 3.501 52.200% 10 Year 4.023 3.507 0.516

30 Year 4.604 3.594 1.010 30 Year 4.604 3.501 110.300% 30 Year 4.604 3.507 1.097

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

1 Month 4.012 3.624 -0.388 1 Month 4.012 3.804 -20.800% 1 Month 4.012 4.023 0.011

3 Month 3.863 3.624 -0.239 3 Month 3.863 3.804 -5.900% 3 Month 3.863 4.023 0.160

6 Month 3.769 3.624 -0.145 6 Month 3.769 3.804 3.500% 6 Month 3.769 4.023 0.254

1 Year 3.594 3.624 0.030 1 Year 3.594 3.804 21.000% 1 Year 3.594 4.023 0.429

2 Year 3.501 3.624 0.123 2 Year 3.501 3.804 30.300% 2 Year 3.501 4.023 0.522

3 Year 3.507 3.624 0.117 3 Year 3.507 3.804 29.700% 3 Year 3.507 4.023 0.516

5 Year 3.624 3.624 0.000 5 Year 3.624 3.804 18.000% 5 Year 3.624 4.023 0.399

7 Year 3.804 3.624 0.180 7 Year 3.804 3.804 0.000% 7 Year 3.804 4.023 0.219

10 Year 4.023 3.624 0.399 10 Year 4.023 3.804 21.900% 10 Year 4.023 4.023 0.000

30 Year 4.604 3.624 0.980 30 Year 4.604 3.804 80.000% 30 Year 4.604 4.023 0.581

Maturity Yields 30 YEARS

1 Month 4.012 4.604 0.592

3 Month 3.863 4.604 0.741

6 Month 3.769 4.604 0.835

1 Year 3.594 4.604 1.010

2 Year 3.501 4.604 1.103

3 Year 3.507 4.604 1.097

5 Year 3.624 4.604 0.980

7 Year 3.804 4.604 0.800

10 Year 4.023 4.604 0.581

30 Year 4.604 4.604 0.000


