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

1 Month 5.350 5.350 0.000 1 Month 5.350 5.381 0.031 1 Month 5.350 5.363 0.013

3 Month 5.381 5.350 0.031 3 Month 5.381 5.381 0.000 3 Month 5.381 5.363 -0.018

6 Month 5.363 5.350 0.013 6 Month 5.363 5.381 -0.018 6 Month 5.363 5.363 0.000

1 Year 5.130 5.350 -0.220 1 Year 5.130 5.381 -0.251 1 Year 5.130 5.363 -0.233

2 Year 4.837 5.350 -0.513 2 Year 4.837 5.381 -0.544 2 Year 4.837 5.363 -0.526

3 Year 4.614 5.350 -0.736 3 Year 4.614 5.381 -0.767 3 Year 4.614 5.363 -0.749

5 Year 4.452 5.350 -0.898 5 Year 4.452 5.381 -0.929 5 Year 4.452 5.363 -0.911

7 Year 4.433 5.350 -0.917 7 Year 4.433 5.381 -0.948 7 Year 4.433 5.363 -0.930

10 Year 4.426 5.350 -0.924 10 Year 4.426 5.381 -0.955 10 Year 4.426 5.363 -0.937

30 Year 4.563 5.350 -0.787 30 Year 4.563 5.381 -0.818 30 Year 4.563 5.363 -0.800

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

1 Month 5.350 5.130 -0.220 1 Month 5.350 4.837 -51.300% 1 Month 5.350 4.614 -0.736

3 Month 5.381 5.130 -0.251 3 Month 5.381 4.837 -54.400% 3 Month 5.381 4.614 -0.767

6 Month 5.363 5.130 -0.233 6 Month 5.363 4.837 -52.600% 6 Month 5.363 4.614 -0.749

1 Year 5.130 5.130 0.000 1 Year 5.130 4.837 -29.300% 1 Year 5.130 4.614 -0.516

2 Year 4.837 5.130 -0.293 2 Year 4.837 4.837 0.000% 2 Year 4.837 4.614 -0.223

3 Year 4.614 5.130 -0.516 3 Year 4.614 4.837 -22.300% 3 Year 4.614 4.614 0.000

5 Year 4.452 5.130 -0.678 5 Year 4.452 4.837 -38.500% 5 Year 4.452 4.614 -0.162

7 Year 4.433 5.130 -0.697 7 Year 4.433 4.837 -40.400% 7 Year 4.433 4.614 -0.181

10 Year 4.426 5.130 -0.704 10 Year 4.426 4.837 -41.100% 10 Year 4.426 4.614 -0.188

30 Year 4.563 5.130 -0.567 30 Year 4.563 4.837 -27.400% 30 Year 4.563 4.614 -0.051

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

1 Month 5.350 4.452 -0.898 1 Month 5.350 4.433 -91.700% 1 Month 5.350 4.426 -0.924

3 Month 5.381 4.452 -0.929 3 Month 5.381 4.433 -94.800% 3 Month 5.381 4.426 -0.955

6 Month 5.363 4.452 -0.911 6 Month 5.363 4.433 -93.000% 6 Month 5.363 4.426 -0.937

1 Year 5.130 4.452 -0.678 1 Year 5.130 4.433 -69.700% 1 Year 5.130 4.426 -0.704

2 Year 4.837 4.452 -0.385 2 Year 4.837 4.433 -40.400% 2 Year 4.837 4.426 -0.411

3 Year 4.614 4.452 -0.162 3 Year 4.614 4.433 -18.100% 3 Year 4.614 4.426 -0.188

5 Year 4.452 4.452 0.000 5 Year 4.452 4.433 -1.900% 5 Year 4.452 4.426 -0.026

7 Year 4.433 4.452 -0.019 7 Year 4.433 4.433 0.000% 7 Year 4.433 4.426 -0.007

10 Year 4.426 4.452 -0.026 10 Year 4.426 4.433 -0.700% 10 Year 4.426 4.426 0.000

30 Year 4.563 4.452 0.111 30 Year 4.563 4.433 13.000% 30 Year 4.563 4.426 0.137

Maturity Yields 30 YEARS

1 Month 5.350 4.563 -0.787

3 Month 5.381 4.563 -0.818

6 Month 5.363 4.563 -0.800

1 Year 5.130 4.563 -0.567

2 Year 4.837 4.563 -0.274

3 Year 4.614 4.563 -0.051

5 Year 4.452 4.563 0.111

7 Year 4.433 4.563 0.130

10 Year 4.426 4.563 0.137

30 Year 4.563 4.563 0.000


