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

1 Month 3.691 5.345 -1.654 1 Month 3.691 3.666 -0.025 1 Month 3.691 3.637 -0.054

3 Month 3.666 5.334 -1.668 3 Month 3.666 3.666 0.000 3 Month 3.666 3.637 -0.029

6 Month 3.637 5.182 -1.545 6 Month 3.637 3.666 -0.029 6 Month 3.637 3.637 0.000

1 Year 3.476 4.869 -1.393 1 Year 3.476 3.666 -0.190 1 Year 3.476 3.637 -0.161

2 Year 3.535 4.464 -0.929 2 Year 3.535 3.666 -0.131 2 Year 3.535 3.637 -0.102

3 Year 3.601 4.231 -0.630 3 Year 3.601 3.666 -0.065 3 Year 3.601 3.637 -0.036

5 Year 3.804 4.106 -0.302 5 Year 3.804 3.666 0.138 5 Year 3.804 3.637 0.167

7 Year 4.026 4.129 -0.103 7 Year 4.026 3.666 0.360 7 Year 4.026 3.637 0.389

10 Year 4.255 4.187 0.068 10 Year 4.255 3.666 0.589 10 Year 4.255 3.637 0.618

30 Year 4.884 4.397 0.487 30 Year 4.884 3.666 1.218 30 Year 4.884 3.637 1.247

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

1 Month 3.691 3.476 -0.215 1 Month 3.691 3.535 -15.600% 1 Month 3.691 3.601 -0.090

3 Month 3.666 3.476 -0.190 3 Month 3.666 3.535 -13.100% 3 Month 3.666 3.601 -0.065

6 Month 3.637 3.476 -0.161 6 Month 3.637 3.535 -10.200% 6 Month 3.637 3.601 -0.036

1 Year 3.476 3.476 0.000 1 Year 3.476 3.535 5.900% 1 Year 3.476 3.601 0.125

2 Year 3.535 3.476 0.059 2 Year 3.535 3.535 0.000% 2 Year 3.535 3.601 0.066

3 Year 3.601 3.476 0.125 3 Year 3.601 3.535 6.600% 3 Year 3.601 3.601 0.000

5 Year 3.804 3.476 0.328 5 Year 3.804 3.535 26.900% 5 Year 3.804 3.601 0.203

7 Year 4.026 3.476 0.550 7 Year 4.026 3.535 49.100% 7 Year 4.026 3.601 0.425

10 Year 4.255 3.476 0.779 10 Year 4.255 3.535 72.000% 10 Year 4.255 3.601 0.654

30 Year 4.884 3.476 1.408 30 Year 4.884 3.535 134.900% 30 Year 4.884 3.601 1.283

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

1 Month 3.691 3.804 0.113 1 Month 3.691 4.026 33.500% 1 Month 3.691 4.255 0.564

3 Month 3.666 3.804 0.138 3 Month 3.666 4.026 36.000% 3 Month 3.666 4.255 0.589

6 Month 3.637 3.804 0.167 6 Month 3.637 4.026 38.900% 6 Month 3.637 4.255 0.618

1 Year 3.476 3.804 0.328 1 Year 3.476 4.026 55.000% 1 Year 3.476 4.255 0.779

2 Year 3.535 3.804 0.269 2 Year 3.535 4.026 49.100% 2 Year 3.535 4.255 0.720

3 Year 3.601 3.804 0.203 3 Year 3.601 4.026 42.500% 3 Year 3.601 4.255 0.654

5 Year 3.804 3.804 0.000 5 Year 3.804 4.026 22.200% 5 Year 3.804 4.255 0.451

7 Year 4.026 3.804 0.222 7 Year 4.026 4.026 0.000% 7 Year 4.026 4.255 0.229

10 Year 4.255 3.804 0.451 10 Year 4.255 4.026 22.900% 10 Year 4.255 4.255 0.000

30 Year 4.884 3.804 1.080 30 Year 4.884 4.026 85.800% 30 Year 4.884 4.255 0.629

Maturity Yields 30 YEARS

1 Month 3.691 4.884 1.193

3 Month 3.666 4.884 1.218

6 Month 3.637 4.884 1.247

1 Year 3.476 4.884 1.408

2 Year 3.535 4.884 1.349

3 Year 3.601 4.884 1.283

5 Year 3.804 4.884 1.080

7 Year 4.026 4.884 0.858

10 Year 4.255 4.884 0.629

30 Year 4.884 4.884 0.000


