
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 3.701 5.345 -1.644 1 Month 3.701 3.697 -0.004 1 Month 3.701 3.668 -0.033

3 Month 3.697 5.334 -1.637 3 Month 3.697 3.697 0.000 3 Month 3.697 3.668 -0.029

6 Month 3.668 5.182 -1.514 6 Month 3.668 3.697 -0.029 6 Month 3.668 3.668 0.000

1 Year 3.641 4.869 -1.228 1 Year 3.641 3.697 -0.056 1 Year 3.641 3.668 -0.027

2 Year 3.713 4.464 -0.751 2 Year 3.713 3.697 0.016 2 Year 3.713 3.668 0.045

3 Year 3.725 4.231 -0.506 3 Year 3.725 3.697 0.028 3 Year 3.725 3.668 0.057

5 Year 3.847 4.106 -0.259 5 Year 3.847 3.697 0.150 5 Year 3.847 3.668 0.179

7 Year 4.042 4.129 -0.087 7 Year 4.042 3.697 0.345 7 Year 4.042 3.668 0.374

10 Year 4.265 4.187 0.078 10 Year 4.265 3.697 0.568 10 Year 4.265 3.668 0.597

30 Year 4.897 4.397 0.500 30 Year 4.897 3.697 1.200 30 Year 4.897 3.668 1.229

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

1 Month 3.701 3.641 -0.060 1 Month 3.701 3.713 1.200% 1 Month 3.701 3.725 0.024

3 Month 3.697 3.641 -0.056 3 Month 3.697 3.713 1.600% 3 Month 3.697 3.725 0.028

6 Month 3.668 3.641 -0.027 6 Month 3.668 3.713 4.500% 6 Month 3.668 3.725 0.057

1 Year 3.641 3.641 0.000 1 Year 3.641 3.713 7.200% 1 Year 3.641 3.725 0.084

2 Year 3.713 3.641 0.072 2 Year 3.713 3.713 0.000% 2 Year 3.713 3.725 0.012

3 Year 3.725 3.641 0.084 3 Year 3.725 3.713 1.200% 3 Year 3.725 3.725 0.000

5 Year 3.847 3.641 0.206 5 Year 3.847 3.713 13.400% 5 Year 3.847 3.725 0.122

7 Year 4.042 3.641 0.401 7 Year 4.042 3.713 32.900% 7 Year 4.042 3.725 0.317

10 Year 4.265 3.641 0.624 10 Year 4.265 3.713 55.200% 10 Year 4.265 3.725 0.540

30 Year 4.897 3.641 1.256 30 Year 4.897 3.713 118.400% 30 Year 4.897 3.725 1.172

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

1 Month 3.701 3.847 0.146 1 Month 3.701 4.042 34.100% 1 Month 3.701 4.265 0.564

3 Month 3.697 3.847 0.150 3 Month 3.697 4.042 34.500% 3 Month 3.697 4.265 0.568

6 Month 3.668 3.847 0.179 6 Month 3.668 4.042 37.400% 6 Month 3.668 4.265 0.597

1 Year 3.641 3.847 0.206 1 Year 3.641 4.042 40.100% 1 Year 3.641 4.265 0.624

2 Year 3.713 3.847 0.134 2 Year 3.713 4.042 32.900% 2 Year 3.713 4.265 0.552

3 Year 3.725 3.847 0.122 3 Year 3.725 4.042 31.700% 3 Year 3.725 4.265 0.540

5 Year 3.847 3.847 0.000 5 Year 3.847 4.042 19.500% 5 Year 3.847 4.265 0.418

7 Year 4.042 3.847 0.195 7 Year 4.042 4.042 0.000% 7 Year 4.042 4.265 0.223

10 Year 4.265 3.847 0.418 10 Year 4.265 4.042 22.300% 10 Year 4.265 4.265 0.000

30 Year 4.897 3.847 1.050 30 Year 4.897 4.042 85.500% 30 Year 4.897 4.265 0.632

Maturity Yields 30 YEARS

1 Month 3.701 4.897 1.196

3 Month 3.697 4.897 1.200

6 Month 3.668 4.897 1.229

1 Year 3.641 4.897 1.256

2 Year 3.713 4.897 1.184

3 Year 3.725 4.897 1.172

5 Year 3.847 4.897 1.050

7 Year 4.042 4.897 0.855

10 Year 4.265 4.897 0.632

30 Year 4.897 4.897 0.000


