
Maturity Yields

1 Month 3 Months 6 Months

1 Month 5.454% 5.454% 0.000% 5.512% 0.058% 5.589% 0.135%

3 Month 5.512% 5.454% 0.058% 5.512% 0.000% 5.589% 0.077%

6 Month 5.589% 5.454% 0.135% 5.512% 0.077% 5.589% 0.000%

1 Year 5.431% 5.454% -0.023% 5.512% -0.081% 5.589% -0.158%

2 Year 5.069% 5.454% -0.385% 5.512% -0.443% 5.589% -0.520%

3 Year 4.840% 5.454% -0.614% 5.512% -0.672% 5.589% -0.749%

5 Year 4.673% 5.454% -0.781% 5.512% -0.839% 5.589% -0.916%

7 Year 4.692% 5.454% -0.762% 5.512% -0.820% 5.589% -0.897%

10 Year 4.658% 5.454% -0.796% 5.512% -0.854% 5.589% -0.931%

20 Year 5.015% 5.454% -0.439% 5.512% -0.497% 5.589% -0.574%

30 Year 4.806% 5.454% -0.648% 5.512% -0.706% 5.589% -0.783%

Maturity Yields 1 YEAR 2 YEAR 3 YEAR

1 Month 5.454% 5.431% -0.023% 5.069% -0.385% 4.840% -0.614%

3 Month 5.512% 5.431% -0.081% 5.069% -0.443% 4.840% -0.672%

6 Month 5.589% 5.431% -0.158% 5.069% -0.520% 4.840% -0.749%

1 Year 5.431% 5.431% 0.000% 5.069% -0.362% 4.840% -0.591%

2 Year 5.069% 5.431% -0.362% 5.069% 0.000% 4.840% -0.229%

3 Year 4.840% 5.431% -0.591% 5.069% -0.229% 4.840% 0.000%

5 Year 4.673% 5.431% -0.758% 5.069% -0.396% 4.840% -0.167%

7 Year 4.692% 5.431% -0.739% 5.069% -0.377% 4.840% -0.148%

10 Year 4.658% 5.431% -0.773% 5.069% -0.411% 4.840% -0.182%

20 Year 5.015% 5.431% -0.416% 5.069% -0.054% 4.840% 0.175%

30 Year 4.806% 5.431% -0.625% 5.069% -0.263% 4.840% -0.034%

Maturity Yields 5 YEAR 7 YEAR 10 YEAR

1 Month 5.454% 4.673% -0.781% 4.692% -0.762% 4.658% -0.796%

3 Month 5.512% 4.673% -0.839% 4.692% -0.820% 4.658% -0.854%

6 Month 5.589% 4.673% -0.916% 4.692% -0.897% 4.658% -0.931%

1 Year 5.431% 4.673% -0.758% 4.692% -0.739% 4.658% -0.773%

2 Year 5.069% 4.673% -0.396% 4.692% -0.377% 4.658% -0.411%

3 Year 4.840% 4.673% -0.167% 4.692% -0.148% 4.658% -0.182%

5 Year 4.673% 4.673% 0.000% 4.692% 0.019% 4.658% -0.015%

7 Year 4.692% 4.673% 0.019% 4.692% 0.000% 4.658% -0.034%

10 Year 4.658% 4.673% -0.015% 4.692% -0.034% 4.658% 0.000%

20 Year 5.015% 4.673% 0.342% 4.692% 0.323% 4.658% 0.357%

30 Year 4.806% 4.673% 0.133% 4.692% 0.114% 4.658% 0.148%

Maturity Yields 20 YEAR 30 YEARS

1 Month 5.454% 5.015% -0.439% 4.806% -0.648%

3 Month 5.512% 5.015% -0.497% 4.806% -0.706%

6 Month 5.589% 5.015% -0.574% 4.806% -0.783%

1 Year 5.431% 5.015% -0.416% 4.806% -0.625%

2 Year 5.069% 5.015% -0.054% 4.806% -0.263%

3 Year 4.840% 5.015% 0.175% 4.806% -0.034%

5 Year 4.673% 5.015% 0.342% 4.806% 0.133%

7 Year 4.692% 5.015% 0.323% 4.806% 0.114%

10 Year 4.658% 5.015% 0.357% 4.806% 0.148%

20 Year 5.015% 5.015% 0.000% 4.806% -0.209%

30 Year 4.806% 5.015% -0.209% 4.806% 0.000%


