
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 5.294 5.294 0.000 1 Month 5.294 5.360 0.066 1 Month 5.294 5.353 0.059

3 Month 5.360 5.294 0.066 3 Month 5.360 5.360 0.000 3 Month 5.360 5.353 -0.007

6 Month 5.353 5.294 0.059 6 Month 5.353 5.360 -0.007 6 Month 5.353 5.353 0.000

1 Year 5.103 5.294 -0.191 1 Year 5.103 5.360 -0.257 1 Year 5.103 5.353 -0.250

2 Year 4.743 5.294 -0.551 2 Year 4.743 5.360 -0.617 2 Year 4.743 5.353 -0.610

3 Year 4.474 5.294 -0.820 3 Year 4.474 5.360 -0.886 3 Year 4.474 5.353 -0.879

5 Year 4.280 5.294 -1.014 5 Year 4.280 5.360 -1.080 5 Year 4.280 5.353 -1.073

7 Year 4.261 5.294 -1.033 7 Year 4.261 5.360 -1.099 7 Year 4.261 5.353 -1.092

10 Year 4.257 5.294 -1.037 10 Year 4.257 5.360 -1.103 10 Year 4.257 5.353 -1.096

30 Year 4.399 5.294 -0.895 30 Year 4.399 5.360 -0.961 30 Year 4.399 5.353 -0.954

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

1 Month 5.294 5.103 -0.191 1 Month 5.294 4.743 -55.100% 1 Month 5.294 4.474 -0.820

3 Month 5.360 5.103 -0.257 3 Month 5.360 4.743 -61.700% 3 Month 5.360 4.474 -0.886

6 Month 5.353 5.103 -0.250 6 Month 5.353 4.743 -61.000% 6 Month 5.353 4.474 -0.879

1 Year 5.103 5.103 0.000 1 Year 5.103 4.743 -36.000% 1 Year 5.103 4.474 -0.629

2 Year 4.743 5.103 -0.360 2 Year 4.743 4.743 0.000% 2 Year 4.743 4.474 -0.269

3 Year 4.474 5.103 -0.629 3 Year 4.474 4.743 -26.900% 3 Year 4.474 4.474 0.000

5 Year 4.280 5.103 -0.823 5 Year 4.280 4.743 -46.300% 5 Year 4.280 4.474 -0.194

7 Year 4.261 5.103 -0.842 7 Year 4.261 4.743 -48.200% 7 Year 4.261 4.474 -0.213

10 Year 4.257 5.103 -0.846 10 Year 4.257 4.743 -48.600% 10 Year 4.257 4.474 -0.217

30 Year 4.399 5.103 -0.704 30 Year 4.399 4.743 -34.400% 30 Year 4.399 4.474 -0.075

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

1 Month 5.294 4.280 -1.014 1 Month 5.294 4.261 -103.300% 1 Month 5.294 4.257 -1.037

3 Month 5.360 4.280 -1.080 3 Month 5.360 4.261 -109.900% 3 Month 5.360 4.257 -1.103

6 Month 5.353 4.280 -1.073 6 Month 5.353 4.261 -109.200% 6 Month 5.353 4.257 -1.096

1 Year 5.103 4.280 -0.823 1 Year 5.103 4.261 -84.200% 1 Year 5.103 4.257 -0.846

2 Year 4.743 4.280 -0.463 2 Year 4.743 4.261 -48.200% 2 Year 4.743 4.257 -0.486

3 Year 4.474 4.280 -0.194 3 Year 4.474 4.261 -21.300% 3 Year 4.474 4.257 -0.217

5 Year 4.280 4.280 0.000 5 Year 4.280 4.261 -1.900% 5 Year 4.280 4.257 -0.023

7 Year 4.261 4.280 -0.019 7 Year 4.261 4.261 0.000% 7 Year 4.261 4.257 -0.004

10 Year 4.257 4.280 -0.023 10 Year 4.257 4.261 -0.400% 10 Year 4.257 4.257 0.000

30 Year 4.399 4.280 0.119 30 Year 4.399 4.261 13.800% 30 Year 4.399 4.257 0.142

Maturity Yields 30 YEARS

1 Month 5.294 4.399 -0.895

3 Month 5.360 4.399 -0.961

6 Month 5.353 4.399 -0.954

1 Year 5.103 4.399 -0.704

2 Year 4.743 4.399 -0.344

3 Year 4.474 4.399 -0.075

5 Year 4.280 4.399 0.119

7 Year 4.261 4.399 0.138

10 Year 4.257 4.399 0.142

30 Year 4.399 4.399 0.000


