
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 5.350 5.350 0.000 1 Month 5.350 5.380 0.030 1 Month 5.350 5.373 0.023

3 Month 5.380 5.350 0.030 3 Month 5.380 5.380 0.000 3 Month 5.380 5.373 -0.007

6 Month 5.373 5.350 0.023 6 Month 5.373 5.380 -0.007 6 Month 5.373 5.373 0.000

1 Year 5.180 5.350 -0.170 1 Year 5.180 5.380 -0.200 1 Year 5.180 5.373 -0.193

2 Year 4.904 5.350 -0.446 2 Year 4.904 5.380 -0.476 2 Year 4.904 5.373 -0.469

3 Year 4.685 5.350 -0.665 3 Year 4.685 5.380 -0.695 3 Year 4.685 5.373 -0.688

5 Year 4.479 5.350 -0.871 5 Year 4.479 5.380 -0.901 5 Year 4.479 5.373 -0.894

7 Year 4.467 5.350 -0.883 7 Year 4.467 5.380 -0.913 7 Year 4.467 5.373 -0.906

10 Year 4.453 5.350 -0.897 10 Year 4.453 5.380 -0.927 10 Year 4.453 5.373 -0.920

30 Year 4.571 5.350 -0.779 30 Year 4.571 5.380 -0.809 30 Year 4.571 5.373 -0.802

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

1 Month 5.350 5.180 -0.170 1 Month 5.350 4.904 -44.600% 1 Month 5.350 4.685 -0.665

3 Month 5.380 5.180 -0.200 3 Month 5.380 4.904 -47.600% 3 Month 5.380 4.685 -0.695

6 Month 5.373 5.180 -0.193 6 Month 5.373 4.904 -46.900% 6 Month 5.373 4.685 -0.688

1 Year 5.180 5.180 0.000 1 Year 5.180 4.904 -27.600% 1 Year 5.180 4.685 -0.495

2 Year 4.904 5.180 -0.276 2 Year 4.904 4.904 0.000% 2 Year 4.904 4.685 -0.219

3 Year 4.685 5.180 -0.495 3 Year 4.685 4.904 -21.900% 3 Year 4.685 4.685 0.000

5 Year 4.479 5.180 -0.701 5 Year 4.479 4.904 -42.500% 5 Year 4.479 4.685 -0.206

7 Year 4.467 5.180 -0.713 7 Year 4.467 4.904 -43.700% 7 Year 4.467 4.685 -0.218

10 Year 4.453 5.180 -0.727 10 Year 4.453 4.904 -45.100% 10 Year 4.453 4.685 -0.232

30 Year 4.571 5.180 -0.609 30 Year 4.571 4.904 -33.300% 30 Year 4.571 4.685 -0.114

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

1 Month 5.350 4.479 -0.871 1 Month 5.350 4.467 -88.300% 1 Month 5.350 4.453 -0.897

3 Month 5.380 4.479 -0.901 3 Month 5.380 4.467 -91.300% 3 Month 5.380 4.453 -0.927

6 Month 5.373 4.479 -0.894 6 Month 5.373 4.467 -90.600% 6 Month 5.373 4.453 -0.920

1 Year 5.180 4.479 -0.701 1 Year 5.180 4.467 -71.300% 1 Year 5.180 4.453 -0.727

2 Year 4.904 4.479 -0.425 2 Year 4.904 4.467 -43.700% 2 Year 4.904 4.453 -0.451

3 Year 4.685 4.479 -0.206 3 Year 4.685 4.467 -21.800% 3 Year 4.685 4.453 -0.232

5 Year 4.479 4.479 0.000 5 Year 4.479 4.467 -1.200% 5 Year 4.479 4.453 -0.026

7 Year 4.467 4.479 -0.012 7 Year 4.467 4.467 0.000% 7 Year 4.467 4.453 -0.014

10 Year 4.453 4.479 -0.026 10 Year 4.453 4.467 -1.400% 10 Year 4.453 4.453 0.000

30 Year 4.571 4.479 0.092 30 Year 4.571 4.467 10.400% 30 Year 4.571 4.453 0.118

Maturity Yields 30 YEARS

1 Month 5.350 4.571 -0.779

3 Month 5.380 4.571 -0.809

6 Month 5.373 4.571 -0.802

1 Year 5.180 4.571 -0.609

2 Year 4.904 4.571 -0.333

3 Year 4.685 4.571 -0.114

5 Year 4.479 4.571 0.092

7 Year 4.467 4.571 0.104

10 Year 4.453 4.571 0.118

30 Year 4.571 4.571 0.000


