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

1 Month 5.373% 5.398% -0.025% 1 Month 5.373% 5.375% 0.002% 1 Month 5.373% 5.240% -0.133%

3 Month 5.375% 5.352% 0.023% 3 Month 5.375% 5.375% 0.000% 3 Month 5.375% 5.240% -0.135%

6 Month 5.240% 5.190% 0.050% 6 Month 5.240% 5.375% -0.135% 6 Month 5.240% 5.240% 0.000%

1 Year 4.841% 4.665% 0.176% 1 Year 4.841% 5.375% -0.534% 1 Year 4.841% 5.240% -0.399%

2 Year 4.040% 4.136% -0.096% 2 Year 4.040% 5.375% -1.335% 2 Year 4.040% 5.240% -1.200%

3 Year 4.003% 3.922% 0.081% 3 Year 4.003% 5.375% -1.372% 3 Year 4.003% 5.240% -1.237%

5 Year 4.014% 3.832% 0.182% 5 Year 4.014% 5.375% -1.361% 5 Year 4.014% 5.240% -1.226%

7 Year 4.040% 3.895% 0.145% 7 Year 4.040% 5.375% -1.335% 7 Year 4.040% 5.240% -1.200%

10 Year 4.046% 3.944% 0.102% 10 Year 4.046% 5.375% -1.329% 10 Year 4.046% 5.240% -1.194%

30 Year 4.200% 4.177% 0.023% 30 Year 4.200% 5.375% -1.175% 30 Year 4.200% 5.240% -1.040%

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

1 Month 5.373% 4.841% -0.532% 1 Month 5.373% 4.040% -1.333% 1 Month 5.373% 4.003% -1.370%

3 Month 5.375% 4.841% -0.534% 3 Month 5.375% 4.040% -1.335% 3 Month 5.375% 4.003% -1.372%

6 Month 5.240% 4.841% -0.399% 6 Month 5.240% 4.040% -1.200% 6 Month 5.240% 4.003% -1.237%

1 Year 4.841% 4.841% 0.000% 1 Year 4.841% 4.040% -0.801% 1 Year 4.841% 4.003% -0.838%

2 Year 4.040% 4.841% -0.801% 2 Year 4.040% 4.040% 0.000% 2 Year 4.040% 4.003% -0.037%

3 Year 4.003% 4.841% -0.838% 3 Year 4.003% 4.040% -0.037% 3 Year 4.003% 4.003% 0.000%

5 Year 4.014% 4.841% -0.827% 5 Year 4.014% 4.040% -0.026% 5 Year 4.014% 4.003% 0.011%

7 Year 4.040% 4.841% -0.801% 7 Year 4.040% 4.040% 0.000% 7 Year 4.040% 4.003% 0.037%

10 Year 4.046% 4.841% -0.795% 10 Year 4.046% 4.040% 0.006% 10 Year 4.046% 4.003% 0.043%

30 Year 4.200% 4.841% -0.641% 30 Year 4.200% 4.040% 0.160% 30 Year 4.200% 4.003% 0.197%

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

1 Month 5.373% 4.014% -1.359% 1 Month 5.373% 4.040% -1.333% 1 Month 5.373% 4.046% -1.327%

3 Month 5.375% 4.014% -1.361% 3 Month 5.375% 4.040% -1.335% 3 Month 5.375% 4.046% -1.329%

6 Month 5.240% 4.014% -1.226% 6 Month 5.240% 4.040% -1.200% 6 Month 5.240% 4.046% -1.194%

1 Year 4.841% 4.014% -0.827% 1 Year 4.841% 4.040% -0.801% 1 Year 4.841% 4.046% -0.795%

2 Year 4.040% 4.014% -0.026% 2 Year 4.040% 4.040% 0.000% 2 Year 4.040% 4.046% 0.006%

3 Year 4.003% 4.014% 0.011% 3 Year 4.003% 4.040% 0.037% 3 Year 4.003% 4.046% 0.043%

5 Year 4.014% 4.014% 0.000% 5 Year 4.014% 4.040% 0.026% 5 Year 4.014% 4.046% 0.032%

7 Year 4.040% 4.014% 0.026% 7 Year 4.040% 4.040% 0.000% 7 Year 4.040% 4.046% 0.006%

10 Year 4.046% 4.014% 0.032% 10 Year 4.046% 4.040% 0.006% 10 Year 4.046% 4.046% 0.000%

30 Year 4.200% 4.014% 0.186% 30 Year 4.200% 4.040% 0.160% 30 Year 4.200% 4.046% 0.154%

Maturity Yields 30 YEARS

1 Month 5.373% 4.200% -1.173%

3 Month 5.375% 4.200% -1.175%

6 Month 5.240% 4.200% -1.040%

1 Year 4.841% 4.200% -0.641%

2 Year 4.040% 4.200% 0.160%

3 Year 4.003% 4.200% 0.197%

5 Year 4.014% 4.200% 0.186%

7 Year 4.040% 4.200% 0.160%

10 Year 4.046% 4.200% 0.154%

30 Year 4.200% 4.200% 0.000%


