
Maturity Yields

1 Month 3 Months 6 Months

1 Month 4.624% 4.624% 0.000% 4.799% 0.175% 4.958% 0.334%

3 Month 4.799% 4.624% 0.175% 4.799% 0.000% 4.958% 0.159%

6 Month 4.958% 4.624% 0.334% 4.799% 0.159% 4.958% 0.000%

1 Year 4.930% 4.624% 0.306% 4.799% 0.131% 4.958% -0.028%

2 Year 4.513% 4.624% -0.111% 4.799% -0.286% 4.958% -0.445%

3 Year 4.199% 4.624% -0.425% 4.799% -0.600% 4.958% -0.759%

5 Year 3.919% 4.624% -0.705% 4.799% -0.880% 4.958% -1.039%

7 Year 3.847% 4.624% -0.777% 4.799% -0.952% 4.958% -1.111%

10 Year 3.734% 4.624% -0.890% 4.799% -1.065% 4.958% -1.224%

20 Year 3.956% 4.624% -0.668% 4.799% -0.843% 4.958% -1.002%

30 Year 3.818% 4.624% -0.806% 4.799% -0.981% 4.958% -1.140%

Maturity Yields 1 YEAR 2 YEAR 3 YEAR

1 Month 4.624% 4.930% 0.306% 4.513% -0.111% 4.199% -0.425%

3 Month 4.799% 4.930% 0.131% 4.513% -0.286% 4.199% -0.600%

6 Month 4.958% 4.930% -0.028% 4.513% -0.445% 4.199% -0.759%

1 Year 4.930% 4.930% 0.000% 4.513% -0.417% 4.199% -0.731%

2 Year 4.513% 4.930% -0.417% 4.513% 0.000% 4.199% -0.314%

3 Year 4.199% 4.930% -0.731% 4.513% -0.314% 4.199% 0.000%

5 Year 3.919% 4.930% -1.011% 4.513% -0.594% 4.199% -0.280%

7 Year 3.847% 4.930% -1.083% 4.513% -0.666% 4.199% -0.352%

10 Year 3.734% 4.930% -1.196% 4.513% -0.779% 4.199% -0.465%

20 Year 3.956% 4.930% -0.974% 4.513% -0.557% 4.199% -0.243%

30 Year 3.818% 4.930% -1.112% 4.513% -0.695% 4.199% -0.381%

Maturity Yields 5 YEAR 7 YEAR 10 YEAR

1 Month 4.624% 3.919% -0.705% 3.847% -0.777% 3.734% -0.890%

3 Month 4.799% 3.919% -0.880% 3.847% -0.952% 3.734% -1.065%

6 Month 4.958% 3.919% -1.039% 3.847% -1.111% 3.734% -1.224%

1 Year 4.930% 3.919% -1.011% 3.847% -1.083% 3.734% -1.196%

2 Year 4.513% 3.919% -0.594% 3.847% -0.666% 3.734% -0.779%

3 Year 4.199% 3.919% -0.280% 3.847% -0.352% 3.734% -0.465%

5 Year 3.919% 3.919% 0.000% 3.847% -0.072% 3.734% -0.185%

7 Year 3.847% 3.919% -0.072% 3.847% 0.000% 3.734% -0.113%

10 Year 3.734% 3.919% -0.185% 3.847% -0.113% 3.734% 0.000%

20 Year 3.956% 3.919% 0.037% 3.847% 0.109% 3.734% 0.222%

30 Year 3.818% 3.919% -0.101% 3.847% -0.029% 3.734% 0.084%

Maturity Yields 20 YEAR 30 YEARS

1 Month 4.624% 3.956% -0.668% 3.818% -0.806%

3 Month 4.799% 3.956% -0.843% 3.818% -0.981%

6 Month 4.958% 3.956% -1.002% 3.818% -1.140%

1 Year 4.930% 3.956% -0.974% 3.818% -1.112%

2 Year 4.513% 3.956% -0.557% 3.818% -0.695%

3 Year 4.199% 3.956% -0.243% 3.818% -0.381%

5 Year 3.919% 3.956% 0.037% 3.818% -0.101%

7 Year 3.847% 3.956% 0.109% 3.818% -0.029%

10 Year 3.734% 3.956% 0.222% 3.818% 0.084%

20 Year 3.956% 3.956% 0.000% 3.818% -0.138%

30 Year 3.818% 3.956% -0.138% 3.818% 0.000%


