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

1 Month 3.655 5.345 -1.690 1 Month 3.655 3.620 -0.035 1 Month 3.655 3.590 -0.065

3 Month 3.620 5.334 -1.714 3 Month 3.620 3.620 0.000 3 Month 3.620 3.590 -0.030

6 Month 3.590 5.182 -1.592 6 Month 3.590 3.620 -0.030 6 Month 3.590 3.590 0.000

1 Year 3.527 4.869 -1.342 1 Year 3.527 3.620 -0.093 1 Year 3.527 3.590 -0.063

2 Year 3.529 4.464 -0.935 2 Year 3.529 3.620 -0.091 2 Year 3.529 3.590 -0.061

3 Year 3.585 4.231 -0.646 3 Year 3.585 3.620 -0.035 3 Year 3.585 3.590 -0.005

5 Year 3.745 4.106 -0.361 5 Year 3.745 3.620 0.125 5 Year 3.745 3.590 0.155

7 Year 3.948 4.129 -0.181 7 Year 3.948 3.620 0.328 7 Year 3.948 3.590 0.358

10 Year 4.187 4.187 0.000 10 Year 4.187 3.620 0.567 10 Year 4.187 3.590 0.597

30 Year 4.847 4.397 0.450 30 Year 4.847 3.620 1.227 30 Year 4.847 3.590 1.257

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

1 Month 3.655 3.527 -0.128 1 Month 3.655 3.529 -12.600% 1 Month 3.655 3.585 -0.070

3 Month 3.620 3.527 -0.093 3 Month 3.620 3.529 -9.100% 3 Month 3.620 3.585 -0.035

6 Month 3.590 3.527 -0.063 6 Month 3.590 3.529 -6.100% 6 Month 3.590 3.585 -0.005

1 Year 3.527 3.527 0.000 1 Year 3.527 3.529 0.200% 1 Year 3.527 3.585 0.058

2 Year 3.529 3.527 0.002 2 Year 3.529 3.529 0.000% 2 Year 3.529 3.585 0.056

3 Year 3.585 3.527 0.058 3 Year 3.585 3.529 5.600% 3 Year 3.585 3.585 0.000

5 Year 3.745 3.527 0.218 5 Year 3.745 3.529 21.600% 5 Year 3.745 3.585 0.160

7 Year 3.948 3.527 0.421 7 Year 3.948 3.529 41.900% 7 Year 3.948 3.585 0.363

10 Year 4.187 3.527 0.660 10 Year 4.187 3.529 65.800% 10 Year 4.187 3.585 0.602

30 Year 4.847 3.527 1.320 30 Year 4.847 3.529 131.800% 30 Year 4.847 3.585 1.262

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

1 Month 3.655 3.745 0.090 1 Month 3.655 3.948 29.300% 1 Month 3.655 4.187 0.532

3 Month 3.620 3.745 0.125 3 Month 3.620 3.948 32.800% 3 Month 3.620 4.187 0.567

6 Month 3.590 3.745 0.155 6 Month 3.590 3.948 35.800% 6 Month 3.590 4.187 0.597

1 Year 3.527 3.745 0.218 1 Year 3.527 3.948 42.100% 1 Year 3.527 4.187 0.660

2 Year 3.529 3.745 0.216 2 Year 3.529 3.948 41.900% 2 Year 3.529 4.187 0.658

3 Year 3.585 3.745 0.160 3 Year 3.585 3.948 36.300% 3 Year 3.585 4.187 0.602

5 Year 3.745 3.745 0.000 5 Year 3.745 3.948 20.300% 5 Year 3.745 4.187 0.442

7 Year 3.948 3.745 0.203 7 Year 3.948 3.948 0.000% 7 Year 3.948 4.187 0.239

10 Year 4.187 3.745 0.442 10 Year 4.187 3.948 23.900% 10 Year 4.187 4.187 0.000

30 Year 4.847 3.745 1.102 30 Year 4.847 3.948 89.900% 30 Year 4.847 4.187 0.660

Maturity Yields 30 YEARS

1 Month 3.655 4.847 1.192

3 Month 3.620 4.847 1.227

6 Month 3.590 4.847 1.257

1 Year 3.527 4.847 1.320

2 Year 3.529 4.847 1.318

3 Year 3.585 4.847 1.262

5 Year 3.745 4.847 1.102

7 Year 3.948 4.847 0.899

10 Year 4.187 4.847 0.660

30 Year 4.847 4.847 0.000


