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

1 Month 5.368% 5.398% -0.030% 1 Month 5.373% 5.364% -0.004% 1 Month 5.373% 5.236% -0.132%

3 Month 5.364% 5.352% 0.012% 3 Month 5.375% 5.364% 0.000% 3 Month 5.375% 5.236% -0.128%

6 Month 5.236% 5.190% 0.046% 6 Month 5.240% 5.364% -0.128% 6 Month 5.240% 5.236% 0.000%

1 Year 4.867% 4.665% 0.202% 1 Year 4.841% 5.364% -0.497% 1 Year 4.841% 5.236% -0.369%

2 Year 4.393% 4.136% 0.257% 2 Year 4.040% 5.364% -0.971% 2 Year 4.040% 5.236% -0.843%

3 Year 4.172% 3.922% 0.250% 3 Year 4.003% 5.364% -1.192% 3 Year 4.003% 5.236% -1.064%

5 Year 4.070% 3.832% 0.238% 5 Year 4.014% 5.364% -1.294% 5 Year 4.014% 5.236% -1.166%

7 Year 4.119% 3.895% 0.224% 7 Year 4.040% 5.364% -1.245% 7 Year 4.040% 5.236% -1.117%

10 Year 4.154% 3.944% 0.210% 10 Year 4.046% 5.364% -1.210% 10 Year 4.046% 5.236% -1.082%

30 Year 4.370% 4.177% 0.193% 30 Year 4.200% 5.364% -0.994% 30 Year 4.200% 5.236% -0.866%

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

1 Month 5.368% 4.867% -0.501% 1 Month 5.373% 4.393% -0.975% 1 Month 5.373% 4.172% -1.196%

3 Month 5.364% 4.867% -0.497% 3 Month 5.375% 4.393% -0.971% 3 Month 5.375% 4.172% -1.192%

6 Month 5.236% 4.867% -0.369% 6 Month 5.240% 4.393% -0.843% 6 Month 5.240% 4.172% -1.064%

1 Year 4.867% 4.867% 0.000% 1 Year 4.841% 4.393% -0.474% 1 Year 4.841% 4.172% -0.695%

2 Year 4.393% 4.867% -0.474% 2 Year 4.040% 4.393% 0.000% 2 Year 4.040% 4.172% -0.221%

3 Year 4.172% 4.867% -0.695% 3 Year 4.003% 4.393% -0.221% 3 Year 4.003% 4.172% 0.000%

5 Year 4.070% 4.867% -0.797% 5 Year 4.014% 4.393% -0.323% 5 Year 4.014% 4.172% -0.102%

7 Year 4.119% 4.867% -0.748% 7 Year 4.040% 4.393% -0.274% 7 Year 4.040% 4.172% -0.053%

10 Year 4.154% 4.867% -0.713% 10 Year 4.046% 4.393% -0.239% 10 Year 4.046% 4.172% -0.018%

30 Year 4.370% 4.867% -0.497% 30 Year 4.200% 4.393% -0.023% 30 Year 4.200% 4.172% 0.198%

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

1 Month 5.368% 4.070% -1.298% 1 Month 5.373% 4.119% -1.249% 1 Month 5.373% 4.154% -1.214%

3 Month 5.364% 4.070% -1.294% 3 Month 5.375% 4.119% -1.245% 3 Month 5.375% 4.154% -1.210%

6 Month 5.236% 4.070% -1.166% 6 Month 5.240% 4.119% -1.117% 6 Month 5.240% 4.154% -1.082%

1 Year 4.867% 4.070% -0.797% 1 Year 4.841% 4.119% -0.748% 1 Year 4.841% 4.154% -0.713%

2 Year 4.393% 4.070% -0.323% 2 Year 4.040% 4.119% -0.274% 2 Year 4.040% 4.154% -0.239%

3 Year 4.172% 4.070% -0.102% 3 Year 4.003% 4.119% -0.053% 3 Year 4.003% 4.154% -0.018%

5 Year 4.070% 4.070% 0.000% 5 Year 4.014% 4.119% 0.049% 5 Year 4.014% 4.154% 0.084%

7 Year 4.119% 4.070% 0.049% 7 Year 4.040% 4.119% 0.000% 7 Year 4.040% 4.154% 0.035%

10 Year 4.154% 4.070% 0.084% 10 Year 4.046% 4.119% 0.035% 10 Year 4.046% 4.154% 0.000%

30 Year 4.370% 4.070% 0.300% 30 Year 4.200% 4.119% 0.251% 30 Year 4.200% 4.154% 0.216%

Maturity Yields 30 YEARS

1 Month 5.368% 4.370% -0.998%

3 Month 5.364% 4.370% -0.994%

6 Month 5.236% 4.370% -0.866%

1 Year 4.867% 4.370% -0.497%

2 Year 4.393% 4.370% -0.023%

3 Year 4.172% 4.370% 0.198%

5 Year 4.070% 4.370% 0.300%

7 Year 4.119% 4.370% 0.251%

10 Year 4.154% 4.370% 0.216%

30 Year 4.370% 4.370% 0.000%


