
Maturity Yields

1 Month 3 Months 6 Months

1 Month 5.395% 5.395% 0.000% 5.471% 0.076% 5.552% 0.157%

3 Month 5.471% 5.395% 0.076% 5.471% 0.000% 5.552% 0.081%

6 Month 5.552% 5.395% 0.157% 5.471% 0.081% 5.552% 0.000%

1 Year 5.470% 5.395% 0.075% 5.471% -0.001% 5.552% -0.082%

2 Year 5.052% 5.395% -0.343% 5.471% -0.419% 5.552% -0.500%

3 Year 4.808% 5.395% -0.587% 5.471% -0.663% 5.552% -0.744%

5 Year 4.616% 5.395% -0.779% 5.471% -0.855% 5.552% -0.936%

7 Year 4.621% 5.395% -0.774% 5.471% -0.850% 5.552% -0.931%

10 Year 4.579% 5.395% -0.816% 5.471% -0.892% 5.552% -0.973%

20 Year 4.909% 5.395% -0.486% 5.471% -0.562% 5.552% -0.643%

30 Year 4.709% 5.395% -0.686% 5.471% -0.762% 5.552% -0.843%

Maturity Yields 1 YEAR 2 YEAR 3 YEAR

1 Month 5.395% 5.470% 0.075% 5.052% -0.343% 4.808% -0.587%

3 Month 5.471% 5.470% -0.001% 5.052% -0.419% 4.808% -0.663%

6 Month 5.552% 5.470% -0.082% 5.052% -0.500% 4.808% -0.744%

1 Year 5.470% 5.470% 0.000% 5.052% -0.418% 4.808% -0.662%

2 Year 5.052% 5.470% -0.418% 5.052% 0.000% 4.808% -0.244%

3 Year 4.808% 5.470% -0.662% 5.052% -0.244% 4.808% 0.000%

5 Year 4.616% 5.470% -0.854% 5.052% -0.436% 4.808% -0.192%

7 Year 4.621% 5.470% -0.849% 5.052% -0.431% 4.808% -0.187%

10 Year 4.579% 5.470% -0.891% 5.052% -0.473% 4.808% -0.229%

20 Year 4.909% 5.470% -0.561% 5.052% -0.143% 4.808% 0.101%

30 Year 4.709% 5.470% -0.761% 5.052% -0.343% 4.808% -0.099%

Maturity Yields 5 YEAR 7 YEAR 10 YEAR

1 Month 5.395% 4.616% -0.779% 4.621% -0.774% 4.579% -0.816%

3 Month 5.471% 4.616% -0.855% 4.621% -0.850% 4.579% -0.892%

6 Month 5.552% 4.616% -0.936% 4.621% -0.931% 4.579% -0.973%

1 Year 5.470% 4.616% -0.854% 4.621% -0.849% 4.579% -0.891%

2 Year 5.052% 4.616% -0.436% 4.621% -0.431% 4.579% -0.473%

3 Year 4.808% 4.616% -0.192% 4.621% -0.187% 4.579% -0.229%

5 Year 4.616% 4.616% 0.000% 4.621% 0.005% 4.579% -0.037%

7 Year 4.621% 4.616% 0.005% 4.621% 0.000% 4.579% -0.042%

10 Year 4.579% 4.616% -0.037% 4.621% -0.042% 4.579% 0.000%

20 Year 4.909% 4.616% 0.293% 4.621% 0.288% 4.579% 0.330%

30 Year 4.709% 4.616% 0.093% 4.621% 0.088% 4.579% 0.130%

Maturity Yields 20 YEAR 30 YEARS

1 Month 5.395% 4.909% -0.486% 4.709% -0.686%

3 Month 5.471% 4.909% -0.562% 4.709% -0.762%

6 Month 5.552% 4.909% -0.643% 4.709% -0.843%

1 Year 5.470% 4.909% -0.561% 4.709% -0.761%

2 Year 5.052% 4.909% -0.143% 4.709% -0.343%

3 Year 4.808% 4.909% 0.101% 4.709% -0.099%

5 Year 4.616% 4.909% 0.293% 4.709% 0.093%

7 Year 4.621% 4.909% 0.288% 4.709% 0.088%

10 Year 4.579% 4.909% 0.330% 4.709% 0.130%

20 Year 4.909% 4.909% 0.000% 4.709% -0.200%

30 Year 4.709% 4.909% -0.200% 4.709% 0.000%


