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

1 Month 3.645 5.345 -1.700 1 Month 3.645 3.682 0.037 1 Month 3.645 3.711 0.066

3 Month 3.682 5.334 -1.652 3 Month 3.682 3.682 0.000 3 Month 3.682 3.711 0.029

6 Month 3.711 5.182 -1.471 6 Month 3.711 3.682 0.029 6 Month 3.711 3.711 0.000

1 Year 3.690 4.869 -1.179 1 Year 3.690 3.682 0.008 1 Year 3.690 3.711 -0.021

2 Year 3.810 4.464 -0.654 2 Year 3.810 3.682 0.128 2 Year 3.810 3.711 0.099

3 Year 3.835 4.231 -0.396 3 Year 3.835 3.682 0.153 3 Year 3.835 3.711 0.124

5 Year 3.954 4.106 -0.152 5 Year 3.954 3.682 0.272 5 Year 3.954 3.711 0.243

7 Year 4.143 4.129 0.014 7 Year 4.143 3.682 0.461 7 Year 4.143 3.711 0.432

10 Year 4.340 4.187 0.153 10 Year 4.340 3.682 0.658 10 Year 4.340 3.711 0.629

30 Year 4.917 4.397 0.520 30 Year 4.917 3.682 1.235 30 Year 4.917 3.711 1.206

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

1 Month 3.645 3.690 0.045 1 Month 3.645 3.810 16.500% 1 Month 3.645 3.835 0.190

3 Month 3.682 3.690 0.008 3 Month 3.682 3.810 12.800% 3 Month 3.682 3.835 0.153

6 Month 3.711 3.690 -0.021 6 Month 3.711 3.810 9.900% 6 Month 3.711 3.835 0.124

1 Year 3.690 3.690 0.000 1 Year 3.690 3.810 12.000% 1 Year 3.690 3.835 0.145

2 Year 3.810 3.690 0.120 2 Year 3.810 3.810 0.000% 2 Year 3.810 3.835 0.025

3 Year 3.835 3.690 0.145 3 Year 3.835 3.810 2.500% 3 Year 3.835 3.835 0.000

5 Year 3.954 3.690 0.264 5 Year 3.954 3.810 14.400% 5 Year 3.954 3.835 0.119

7 Year 4.143 3.690 0.453 7 Year 4.143 3.810 33.300% 7 Year 4.143 3.835 0.308

10 Year 4.340 3.690 0.650 10 Year 4.340 3.810 53.000% 10 Year 4.340 3.835 0.505

30 Year 4.917 3.690 1.227 30 Year 4.917 3.810 110.700% 30 Year 4.917 3.835 1.082

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

1 Month 3.645 3.954 0.309 1 Month 3.645 4.143 49.800% 1 Month 3.645 4.340 0.695

3 Month 3.682 3.954 0.272 3 Month 3.682 4.143 46.100% 3 Month 3.682 4.340 0.658

6 Month 3.711 3.954 0.243 6 Month 3.711 4.143 43.200% 6 Month 3.711 4.340 0.629

1 Year 3.690 3.954 0.264 1 Year 3.690 4.143 45.300% 1 Year 3.690 4.340 0.650

2 Year 3.810 3.954 0.144 2 Year 3.810 4.143 33.300% 2 Year 3.810 4.340 0.530

3 Year 3.835 3.954 0.119 3 Year 3.835 4.143 30.800% 3 Year 3.835 4.340 0.505

5 Year 3.954 3.954 0.000 5 Year 3.954 4.143 18.900% 5 Year 3.954 4.340 0.386

7 Year 4.143 3.954 0.189 7 Year 4.143 4.143 0.000% 7 Year 4.143 4.340 0.197

10 Year 4.340 3.954 0.386 10 Year 4.340 4.143 19.700% 10 Year 4.340 4.340 0.000

30 Year 4.917 3.954 0.963 30 Year 4.917 4.143 77.400% 30 Year 4.917 4.340 0.577

Maturity Yields 30 YEARS

1 Month 3.645 4.917 1.272

3 Month 3.682 4.917 1.235

6 Month 3.711 4.917 1.206

1 Year 3.690 4.917 1.227

2 Year 3.810 4.917 1.107

3 Year 3.835 4.917 1.082

5 Year 3.954 4.917 0.963

7 Year 4.143 4.917 0.774

10 Year 4.340 4.917 0.577

30 Year 4.917 4.917 0.000


