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

1 Month 3.660 5.345 -1.685 1 Month 3.660 3.646 -0.014 1 Month 3.660 3.626 -0.034

3 Month 3.646 5.334 -1.688 3 Month 3.646 3.646 0.000 3 Month 3.646 3.626 -0.020

6 Month 3.626 5.182 -1.556 6 Month 3.626 3.646 -0.020 6 Month 3.626 3.626 0.000

1 Year 3.540 4.869 -1.329 1 Year 3.540 3.646 -0.106 1 Year 3.540 3.626 -0.086

2 Year 3.592 4.464 -0.872 2 Year 3.592 3.646 -0.054 2 Year 3.592 3.626 -0.034

3 Year 3.661 4.231 -0.570 3 Year 3.661 3.646 0.015 3 Year 3.661 3.626 0.035

5 Year 3.821 4.106 -0.285 5 Year 3.821 3.646 0.175 5 Year 3.821 3.626 0.195

7 Year 4.018 4.129 -0.111 7 Year 4.018 3.646 0.372 7 Year 4.018 3.626 0.392

10 Year 4.227 4.187 0.040 10 Year 4.227 3.646 0.581 10 Year 4.227 3.626 0.601

30 Year 4.838 4.397 0.441 30 Year 4.838 3.646 1.192 30 Year 4.838 3.626 1.212

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

1 Month 3.660 3.540 -0.120 1 Month 3.660 3.592 -6.800% 1 Month 3.660 3.661 0.001

3 Month 3.646 3.540 -0.106 3 Month 3.646 3.592 -5.400% 3 Month 3.646 3.661 0.015

6 Month 3.626 3.540 -0.086 6 Month 3.626 3.592 -3.400% 6 Month 3.626 3.661 0.035

1 Year 3.540 3.540 0.000 1 Year 3.540 3.592 5.200% 1 Year 3.540 3.661 0.121

2 Year 3.592 3.540 0.052 2 Year 3.592 3.592 0.000% 2 Year 3.592 3.661 0.069

3 Year 3.661 3.540 0.121 3 Year 3.661 3.592 6.900% 3 Year 3.661 3.661 0.000

5 Year 3.821 3.540 0.281 5 Year 3.821 3.592 22.900% 5 Year 3.821 3.661 0.160

7 Year 4.018 3.540 0.478 7 Year 4.018 3.592 42.600% 7 Year 4.018 3.661 0.357

10 Year 4.227 3.540 0.687 10 Year 4.227 3.592 63.500% 10 Year 4.227 3.661 0.566

30 Year 4.838 3.540 1.298 30 Year 4.838 3.592 124.600% 30 Year 4.838 3.661 1.177

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

1 Month 3.660 3.821 0.161 1 Month 3.660 4.018 35.800% 1 Month 3.660 4.227 0.567

3 Month 3.646 3.821 0.175 3 Month 3.646 4.018 37.200% 3 Month 3.646 4.227 0.581

6 Month 3.626 3.821 0.195 6 Month 3.626 4.018 39.200% 6 Month 3.626 4.227 0.601

1 Year 3.540 3.821 0.281 1 Year 3.540 4.018 47.800% 1 Year 3.540 4.227 0.687

2 Year 3.592 3.821 0.229 2 Year 3.592 4.018 42.600% 2 Year 3.592 4.227 0.635

3 Year 3.661 3.821 0.160 3 Year 3.661 4.018 35.700% 3 Year 3.661 4.227 0.566

5 Year 3.821 3.821 0.000 5 Year 3.821 4.018 19.700% 5 Year 3.821 4.227 0.406

7 Year 4.018 3.821 0.197 7 Year 4.018 4.018 0.000% 7 Year 4.018 4.227 0.209

10 Year 4.227 3.821 0.406 10 Year 4.227 4.018 20.900% 10 Year 4.227 4.227 0.000

30 Year 4.838 3.821 1.017 30 Year 4.838 4.018 82.000% 30 Year 4.838 4.227 0.611

Maturity Yields 30 YEARS

1 Month 3.660 4.838 1.178

3 Month 3.646 4.838 1.192

6 Month 3.626 4.838 1.212

1 Year 3.540 4.838 1.298

2 Year 3.592 4.838 1.246

3 Year 3.661 4.838 1.177

5 Year 3.821 4.838 1.017

7 Year 4.018 4.838 0.820

10 Year 4.227 4.838 0.611

30 Year 4.838 4.838 0.000


