
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 5.394 5.394 0.000 1 Month 5.394 5.406 0.012 1 Month 5.394 5.349 -0.045

3 Month 5.406 5.394 0.012 3 Month 5.406 5.406 0.000 3 Month 5.406 5.349 -0.057

6 Month 5.349 5.394 -0.045 6 Month 5.349 5.406 -0.057 6 Month 5.349 5.349 0.000

1 Year 4.999 5.394 -0.395 1 Year 4.999 5.406 -0.407 1 Year 4.999 5.349 -0.350

2 Year 4.672 5.394 -0.722 2 Year 4.672 5.406 -0.734 2 Year 4.672 5.349 -0.677

3 Year 4.445 5.394 -0.949 3 Year 4.445 5.406 -0.961 3 Year 4.445 5.349 -0.904

5 Year 4.285 5.394 -1.109 5 Year 4.285 5.406 -1.121 5 Year 4.285 5.349 -1.064

7 Year 4.285 5.394 -1.109 7 Year 4.285 5.406 -1.121 7 Year 4.285 5.349 -1.064

10 Year 4.251 5.394 -1.143 10 Year 4.251 5.406 -1.155 10 Year 4.251 5.349 -1.098

30 Year 4.372 5.394 -1.022 30 Year 4.372 5.406 -1.034 30 Year 4.372 5.349 -0.977

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

1 Month 5.394 4.999 -0.395 1 Month 5.394 4.672 -72.200% 1 Month 5.394 4.445 -0.949

3 Month 5.406 4.999 -0.407 3 Month 5.406 4.672 -73.400% 3 Month 5.406 4.445 -0.961

6 Month 5.349 4.999 -0.350 6 Month 5.349 4.672 -67.700% 6 Month 5.349 4.445 -0.904

1 Year 4.999 4.999 0.000 1 Year 4.999 4.672 -32.700% 1 Year 4.999 4.445 -0.554

2 Year 4.672 4.999 -0.327 2 Year 4.672 4.672 0.000% 2 Year 4.672 4.445 -0.227

3 Year 4.445 4.999 -0.554 3 Year 4.445 4.672 -22.700% 3 Year 4.445 4.445 0.000

5 Year 4.285 4.999 -0.714 5 Year 4.285 4.672 -38.700% 5 Year 4.285 4.445 -0.160

7 Year 4.285 4.999 -0.714 7 Year 4.285 4.672 -38.700% 7 Year 4.285 4.445 -0.160

10 Year 4.251 4.999 -0.748 10 Year 4.251 4.672 -42.100% 10 Year 4.251 4.445 -0.194

30 Year 4.372 4.999 -0.627 30 Year 4.372 4.672 -30.000% 30 Year 4.372 4.445 -0.073

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

1 Month 5.394 4.285 -1.109 1 Month 5.394 4.285 ######## 1 Month 5.394 4.251 -1.143

3 Month 5.406 4.285 -1.121 3 Month 5.406 4.285 ######## 3 Month 5.406 4.251 -1.155

6 Month 5.349 4.285 -1.064 6 Month 5.349 4.285 ######## 6 Month 5.349 4.251 -1.098

1 Year 4.999 4.285 -0.714 1 Year 4.999 4.285 -71.400% 1 Year 4.999 4.251 -0.748

2 Year 4.672 4.285 -0.387 2 Year 4.672 4.285 -38.700% 2 Year 4.672 4.251 -0.421

3 Year 4.445 4.285 -0.160 3 Year 4.445 4.285 -16.000% 3 Year 4.445 4.251 -0.194

5 Year 4.285 4.285 0.000 5 Year 4.285 4.285 0.000% 5 Year 4.285 4.251 -0.034

7 Year 4.285 4.285 0.000 7 Year 4.285 4.285 0.000% 7 Year 4.285 4.251 -0.034

10 Year 4.251 4.285 -0.034 10 Year 4.251 4.285 -3.400% 10 Year 4.251 4.251 0.000

30 Year 4.372 4.285 0.087 30 Year 4.372 4.285 8.700% 30 Year 4.372 4.251 0.121

Maturity Yields 30 YEARS

1 Month 5.394 4.372 -1.022

3 Month 5.406 4.372 -1.034

6 Month 5.349 4.372 -0.977

1 Year 4.999 4.372 -0.627

2 Year 4.672 4.372 -0.300

3 Year 4.445 4.372 -0.073

5 Year 4.285 4.372 0.087

7 Year 4.285 4.372 0.087

10 Year 4.251 4.372 0.121

30 Year 4.372 4.372 0.000


