
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 5.360 5.360 0.000 1 Month 5.360 5.385 0.025 1 Month 5.360 5.384 0.024

3 Month 5.385 5.360 0.025 3 Month 5.385 5.385 0.000 3 Month 5.385 5.384 -0.001

6 Month 5.384 5.360 0.024 6 Month 5.384 5.385 -0.001 6 Month 5.384 5.384 0.000

1 Year 5.201 5.360 -0.159 1 Year 5.201 5.385 -0.184 1 Year 5.201 5.384 -0.183

2 Year 4.957 5.360 -0.403 2 Year 4.957 5.385 -0.428 2 Year 4.957 5.384 -0.427

3 Year 4.725 5.360 -0.635 3 Year 4.725 5.385 -0.660 3 Year 4.725 5.384 -0.659

5 Year 4.534 5.360 -0.826 5 Year 4.534 5.385 -0.851 5 Year 4.534 5.384 -0.850

7 Year 4.495 5.360 -0.865 7 Year 4.495 5.385 -0.890 7 Year 4.495 5.384 -0.889

10 Year 4.470 5.360 -0.890 10 Year 4.470 5.385 -0.915 10 Year 4.470 5.384 -0.914

30 Year 4.575 5.360 -0.785 30 Year 4.575 5.385 -0.810 30 Year 4.575 5.384 -0.809

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

1 Month 5.360 5.201 -0.159 1 Month 5.360 4.957 -40.300% 1 Month 5.360 4.725 -0.635

3 Month 5.385 5.201 -0.184 3 Month 5.385 4.957 -42.800% 3 Month 5.385 4.725 -0.660

6 Month 5.384 5.201 -0.183 6 Month 5.384 4.957 -42.700% 6 Month 5.384 4.725 -0.659

1 Year 5.201 5.201 0.000 1 Year 5.201 4.957 -24.400% 1 Year 5.201 4.725 -0.476

2 Year 4.957 5.201 -0.244 2 Year 4.957 4.957 0.000% 2 Year 4.957 4.725 -0.232

3 Year 4.725 5.201 -0.476 3 Year 4.725 4.957 -23.200% 3 Year 4.725 4.725 0.000

5 Year 4.534 5.201 -0.667 5 Year 4.534 4.957 -42.300% 5 Year 4.534 4.725 -0.191

7 Year 4.495 5.201 -0.706 7 Year 4.495 4.957 -46.200% 7 Year 4.495 4.725 -0.230

10 Year 4.470 5.201 -0.731 10 Year 4.470 4.957 -48.700% 10 Year 4.470 4.725 -0.255

30 Year 4.575 5.201 -0.626 30 Year 4.575 4.957 -38.200% 30 Year 4.575 4.725 -0.150

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

1 Month 5.360 4.534 -0.826 1 Month 5.360 4.495 -86.500% 1 Month 5.360 4.470 -0.890

3 Month 5.385 4.534 -0.851 3 Month 5.385 4.495 -89.000% 3 Month 5.385 4.470 -0.915

6 Month 5.384 4.534 -0.850 6 Month 5.384 4.495 -88.900% 6 Month 5.384 4.470 -0.914

1 Year 5.201 4.534 -0.667 1 Year 5.201 4.495 -70.600% 1 Year 5.201 4.470 -0.731

2 Year 4.957 4.534 -0.423 2 Year 4.957 4.495 -46.200% 2 Year 4.957 4.470 -0.487

3 Year 4.725 4.534 -0.191 3 Year 4.725 4.495 -23.000% 3 Year 4.725 4.470 -0.255

5 Year 4.534 4.534 0.000 5 Year 4.534 4.495 -3.900% 5 Year 4.534 4.470 -0.064

7 Year 4.495 4.534 -0.039 7 Year 4.495 4.495 0.000% 7 Year 4.495 4.470 -0.025

10 Year 4.470 4.534 -0.064 10 Year 4.470 4.495 -2.500% 10 Year 4.470 4.470 0.000

30 Year 4.575 4.534 0.041 30 Year 4.575 4.495 8.000% 30 Year 4.575 4.470 0.105

Maturity Yields 30 YEARS

1 Month 5.360 4.575 -0.785

3 Month 5.385 4.575 -0.810

6 Month 5.384 4.575 -0.809

1 Year 5.201 4.575 -0.626

2 Year 4.957 4.575 -0.382

3 Year 4.725 4.575 -0.150

5 Year 4.534 4.575 0.041

7 Year 4.495 4.575 0.080

10 Year 4.470 4.575 0.105

30 Year 4.575 4.575 0.000


