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

1 Month 5.340 5.340 0.000 1 Month 5.340 5.381 0.041 1 Month 5.340 5.337 -0.003

3 Month 5.381 5.340 0.041 3 Month 5.381 5.381 0.000 3 Month 5.381 5.337 -0.044

6 Month 5.337 5.340 -0.003 6 Month 5.337 5.381 -0.044 6 Month 5.337 5.337 0.000

1 Year 5.065 5.340 -0.275 1 Year 5.065 5.381 -0.316 1 Year 5.065 5.337 -0.272

2 Year 4.715 5.340 -0.625 2 Year 4.715 5.381 -0.666 2 Year 4.715 5.337 -0.622

3 Year 4.441 5.340 -0.899 3 Year 4.441 5.381 -0.940 3 Year 4.441 5.337 -0.896

5 Year 4.247 5.340 -1.093 5 Year 4.247 5.381 -1.134 5 Year 4.247 5.337 -1.090

7 Year 4.224 5.340 -1.116 7 Year 4.224 5.381 -1.157 7 Year 4.224 5.337 -1.113

10 Year 4.228 5.340 -1.112 10 Year 4.228 5.381 -1.153 10 Year 4.228 5.337 -1.109

30 Year 4.350 5.340 -0.990 30 Year 4.350 5.381 -1.031 30 Year 4.350 5.337 -0.987

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

1 Month 5.340 5.065 -0.275 1 Month 5.340 4.715 -62.500% 1 Month 5.340 4.441 -0.899

3 Month 5.381 5.065 -0.316 3 Month 5.381 4.715 -66.600% 3 Month 5.381 4.441 -0.940

6 Month 5.337 5.065 -0.272 6 Month 5.337 4.715 -62.200% 6 Month 5.337 4.441 -0.896

1 Year 5.065 5.065 0.000 1 Year 5.065 4.715 -35.000% 1 Year 5.065 4.441 -0.624

2 Year 4.715 5.065 -0.350 2 Year 4.715 4.715 0.000% 2 Year 4.715 4.441 -0.274

3 Year 4.441 5.065 -0.624 3 Year 4.441 4.715 -27.400% 3 Year 4.441 4.441 0.000

5 Year 4.247 5.065 -0.818 5 Year 4.247 4.715 -46.800% 5 Year 4.247 4.441 -0.194

7 Year 4.224 5.065 -0.841 7 Year 4.224 4.715 -49.100% 7 Year 4.224 4.441 -0.217

10 Year 4.228 5.065 -0.837 10 Year 4.228 4.715 -48.700% 10 Year 4.228 4.441 -0.213

30 Year 4.350 5.065 -0.715 30 Year 4.350 4.715 -36.500% 30 Year 4.350 4.441 -0.091

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

1 Month 5.340 4.247 -1.093 1 Month 5.340 4.224 ####### 1 Month 5.340 4.228 -1.112

3 Month 5.381 4.247 -1.134 3 Month 5.381 4.224 ####### 3 Month 5.381 4.228 -1.153

6 Month 5.337 4.247 -1.090 6 Month 5.337 4.224 ####### 6 Month 5.337 4.228 -1.109

1 Year 5.065 4.247 -0.818 1 Year 5.065 4.224 -84.100% 1 Year 5.065 4.228 -0.837

2 Year 4.715 4.247 -0.468 2 Year 4.715 4.224 -49.100% 2 Year 4.715 4.228 -0.487

3 Year 4.441 4.247 -0.194 3 Year 4.441 4.224 -21.700% 3 Year 4.441 4.228 -0.213

5 Year 4.247 4.247 0.000 5 Year 4.247 4.224 -2.300% 5 Year 4.247 4.228 -0.019

7 Year 4.224 4.247 -0.023 7 Year 4.224 4.224 0.000% 7 Year 4.224 4.228 0.004

10 Year 4.228 4.247 -0.019 10 Year 4.228 4.224 0.400% 10 Year 4.228 4.228 0.000

30 Year 4.350 4.247 0.103 30 Year 4.350 4.224 12.600% 30 Year 4.350 4.228 0.122

Maturity Yields 30 YEARS

1 Month 5.340 4.350 -0.990

3 Month 5.381 4.350 -1.031

6 Month 5.337 4.350 -0.987

1 Year 5.065 4.350 -0.715

2 Year 4.715 4.350 -0.365

3 Year 4.441 4.350 -0.091

5 Year 4.247 4.350 0.103

7 Year 4.224 4.350 0.126

10 Year 4.228 4.350 0.122

30 Year 4.350 4.350 0.000


