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

1 Month 5.304 5.345 -0.041 1 Month 5.304 5.137 -0.167 1 Month 5.304 4.868 -0.436

3 Month 5.137 5.334 -0.197 3 Month 5.137 5.137 0.000 3 Month 5.137 4.868 -0.269

6 Month 4.868 5.182 -0.314 6 Month 4.868 5.137 -0.269 6 Month 4.868 4.868 0.000

1 Year 4.384 4.869 -0.485 1 Year 4.384 5.137 -0.753 1 Year 4.384 4.868 -0.484

2 Year 3.920 4.464 -0.544 2 Year 3.920 5.137 -1.217 2 Year 3.920 4.868 -0.948

3 Year 3.731 4.231 -0.500 3 Year 3.731 5.137 -1.406 3 Year 3.731 4.868 -1.137

5 Year 3.654 4.106 -0.452 5 Year 3.654 5.137 -1.483 5 Year 3.654 4.868 -1.214

7 Year 3.706 4.129 -0.423 7 Year 3.706 5.137 -1.431 7 Year 3.706 4.868 -1.162

10 Year 3.804 4.187 -0.383 10 Year 3.804 5.137 -1.333 10 Year 3.804 4.868 -1.064

30 Year 4.093 4.397 -0.304 30 Year 4.093 5.137 -1.044 30 Year 4.093 4.868 -0.775

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

1 Month 5.304 4.384 -0.920 1 Month 5.304 3.920 -138.400% 1 Month 5.304 3.731 -1.573

3 Month 5.137 4.384 -0.753 3 Month 5.137 3.920 -121.700% 3 Month 5.137 3.731 -1.406

6 Month 4.868 4.384 -0.484 6 Month 4.868 3.920 -94.800% 6 Month 4.868 3.731 -1.137

1 Year 4.384 4.384 0.000 1 Year 4.384 3.920 -46.400% 1 Year 4.384 3.731 -0.653

2 Year 3.920 4.384 -0.464 2 Year 3.920 3.920 0.000% 2 Year 3.920 3.731 -0.189

3 Year 3.731 4.384 -0.653 3 Year 3.731 3.920 -18.900% 3 Year 3.731 3.731 0.000

5 Year 3.654 4.384 -0.730 5 Year 3.654 3.920 -26.600% 5 Year 3.654 3.731 -0.077

7 Year 3.706 4.384 -0.678 7 Year 3.706 3.920 -21.400% 7 Year 3.706 3.731 -0.025

10 Year 3.804 4.384 -0.580 10 Year 3.804 3.920 -11.600% 10 Year 3.804 3.731 0.073

30 Year 4.093 4.384 -0.291 30 Year 4.093 3.920 17.300% 30 Year 4.093 3.731 0.362

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

1 Month 5.304 3.654 -1.650 1 Month 5.304 3.706 -159.800% 1 Month 5.304 3.804 -1.500

3 Month 5.137 3.654 -1.483 3 Month 5.137 3.706 -143.100% 3 Month 5.137 3.804 -1.333

6 Month 4.868 3.654 -1.214 6 Month 4.868 3.706 -116.200% 6 Month 4.868 3.804 -1.064

1 Year 4.384 3.654 -0.730 1 Year 4.384 3.706 -67.800% 1 Year 4.384 3.804 -0.580

2 Year 3.920 3.654 -0.266 2 Year 3.920 3.706 -21.400% 2 Year 3.920 3.804 -0.116

3 Year 3.731 3.654 -0.077 3 Year 3.731 3.706 -2.500% 3 Year 3.731 3.804 0.073

5 Year 3.654 3.654 0.000 5 Year 3.654 3.706 5.200% 5 Year 3.654 3.804 0.150

7 Year 3.706 3.654 0.052 7 Year 3.706 3.706 0.000% 7 Year 3.706 3.804 0.098

10 Year 3.804 3.654 0.150 10 Year 3.804 3.706 9.800% 10 Year 3.804 3.804 0.000

30 Year 4.093 3.654 0.439 30 Year 4.093 3.706 38.700% 30 Year 4.093 3.804 0.289

Maturity Yields 30 YEARS

1 Month 5.304 4.093 -1.211

3 Month 5.137 4.093 -1.044

6 Month 4.868 4.093 -0.775

1 Year 4.384 4.093 -0.291

2 Year 3.920 4.093 0.173

3 Year 3.731 4.093 0.362

5 Year 3.654 4.093 0.439

7 Year 3.706 4.093 0.387

10 Year 3.804 4.093 0.289

30 Year 4.093 4.093 0.000


