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

1 Month 5.368 5.368 0.000 1 Month 5.368 5.424 0.056 1 Month 5.368 5.349 -0.019

3 Month 5.424 5.368 0.056 3 Month 5.424 5.424 0.000 3 Month 5.424 5.349 -0.075

6 Month 5.349 5.368 -0.019 6 Month 5.349 5.424 -0.075 6 Month 5.349 5.349 0.000

1 Year 4.949 5.368 -0.419 1 Year 4.949 5.424 -0.475 1 Year 4.949 5.349 -0.400

2 Year 4.541 5.368 -0.827 2 Year 4.541 5.424 -0.883 2 Year 4.541 5.349 -0.808

3 Year 4.361 5.368 -1.007 3 Year 4.361 5.424 -1.063 3 Year 4.361 5.349 -0.988

5 Year 4.227 5.368 -1.141 5 Year 4.227 5.424 -1.196 5 Year 4.227 5.349 -1.122

7 Year 4.289 5.368 -1.079 7 Year 4.289 5.424 -1.135 7 Year 4.289 5.349 -1.060

10 Year 4.345 5.368 -1.023 10 Year 4.345 5.424 -1.079 10 Year 4.345 5.349 -1.004

30 Year 4.602 5.368 -0.766 30 Year 4.602 5.424 -0.822 30 Year 4.602 5.349 -0.747

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

1 Month 5.368 4.949 -0.419 1 Month 5.368 4.541 -82.736% 1 Month 5.368 4.361 -1.007

3 Month 5.424 4.949 -0.475 3 Month 5.424 4.541 -88.306% 3 Month 5.424 4.361 -1.063

6 Month 5.349 4.949 -0.400 6 Month 5.349 4.541 -80.824% 6 Month 5.349 4.361 -0.988

1 Year 4.949 4.949 0.000 1 Year 4.949 4.541 -40.851% 1 Year 4.949 4.361 -0.589

2 Year 4.541 4.949 -0.409 2 Year 4.541 4.541 0.000% 2 Year 4.541 4.361 -0.180

3 Year 4.361 4.949 -0.589 3 Year 4.361 4.541 -17.999% 3 Year 4.361 4.361 0.000

5 Year 4.227 4.949 -0.722 5 Year 4.227 4.541 -31.336% 5 Year 4.227 4.361 -0.133

7 Year 4.289 4.949 -0.661 7 Year 4.289 4.541 -25.208% 7 Year 4.289 4.361 -0.072

10 Year 4.345 4.949 -0.604 10 Year 4.345 4.541 -19.580% 10 Year 4.345 4.361 -0.016

30 Year 4.602 4.949 -0.347 30 Year 4.602 4.541 6.134% 30 Year 4.602 4.361 0.241

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

1 Month 5.368 4.227 -1.141 1 Month 5.368 4.289 ######## 1 Month 5.368 4.345 -1.023

3 Month 5.424 4.227 -1.196 3 Month 5.424 4.289 ######## 3 Month 5.424 4.345 -1.079

6 Month 5.349 4.227 -1.122 6 Month 5.349 4.289 ######## 6 Month 5.349 4.345 -1.004

1 Year 4.949 4.227 -0.722 1 Year 4.949 4.289 -66.059% 1 Year 4.949 4.345 -0.604

2 Year 4.541 4.227 -0.313 2 Year 4.541 4.289 -25.208% 2 Year 4.541 4.345 -0.196

3 Year 4.361 4.227 -0.133 3 Year 4.361 4.289 -7.209% 3 Year 4.361 4.345 -0.016

5 Year 4.227 4.227 0.000 5 Year 4.227 4.289 6.128% 5 Year 4.227 4.345 0.118

7 Year 4.289 4.227 0.061 7 Year 4.289 4.289 0.000% 7 Year 4.289 4.345 0.056

10 Year 4.345 4.227 0.118 10 Year 4.345 4.289 5.628% 10 Year 4.345 4.345 0.000

30 Year 4.602 4.227 0.375 30 Year 4.602 4.289 31.342% 30 Year 4.602 4.345 0.257

Maturity Yields 30 YEARS

1 Month 5.368 4.602 -0.766

3 Month 5.424 4.602 -0.822

6 Month 5.349 4.602 -0.747

1 Year 4.949 4.602 -0.347

2 Year 4.541 4.602 0.061

3 Year 4.361 4.602 0.241

5 Year 4.227 4.602 0.375

7 Year 4.289 4.602 0.313

10 Year 4.345 4.602 0.257

30 Year 4.602 4.602 0.000


