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

1 Month 5.0070 5.345 -0.338 1 Month 5.007 4.887 -0.120 1 Month 5.007 4.640 -0.367

3 Month 4.8870 5.334 -0.447 3 Month 4.887 4.887 0.000 3 Month 4.887 4.640 -0.247

6 Month 4.6400 5.182 -0.542 6 Month 4.640 4.887 -0.247 6 Month 4.640 4.640 0.000

1 Year 4.0220 4.869 -0.847 1 Year 4.022 4.887 -0.865 1 Year 4.022 4.640 -0.618

2 Year 3.5950 4.464 -0.869 2 Year 3.595 4.887 -1.292 2 Year 3.595 4.640 -1.045

3 Year 3.4460 4.231 -0.785 3 Year 3.446 4.887 -1.441 3 Year 3.446 4.640 -1.194

5 Year 3.4390 4.106 -0.667 5 Year 3.439 4.887 -1.448 5 Year 3.439 4.640 -1.201

7 Year 3.5350 4.129 -0.594 7 Year 3.535 4.887 -1.352 7 Year 3.535 4.640 -1.105

10 Year 3.6570 4.187 -0.530 10 Year 3.657 4.887 -1.230 10 Year 3.657 4.640 -0.983

30 Year 3.9830 4.397 -0.414 30 Year 3.983 4.887 -0.904 30 Year 3.983 4.640 -0.657

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

1 Month 5.007 4.022 -0.985 1 Month 5.007 3.595 -141.200% 1 Month 5.007 3.446 -1.561

3 Month 4.887 4.022 -0.865 3 Month 4.887 3.595 -129.200% 3 Month 4.887 3.446 -1.441

6 Month 4.640 4.022 -0.618 6 Month 4.640 3.595 -104.500% 6 Month 4.640 3.446 -1.194

1 Year 4.022 4.022 0.000 1 Year 4.022 3.595 -42.700% 1 Year 4.022 3.446 -0.576

2 Year 3.595 4.022 -0.427 2 Year 3.595 3.595 0.000% 2 Year 3.595 3.446 -0.149

3 Year 3.446 4.022 -0.576 3 Year 3.446 3.595 -14.900% 3 Year 3.446 3.446 0.000

5 Year 3.439 4.022 -0.583 5 Year 3.439 3.595 -15.600% 5 Year 3.439 3.446 -0.007

7 Year 3.535 4.022 -0.487 7 Year 3.535 3.595 -6.000% 7 Year 3.535 3.446 0.089

10 Year 3.657 4.022 -0.365 10 Year 3.657 3.595 6.200% 10 Year 3.657 3.446 0.211

30 Year 3.983 4.022 -0.039 30 Year 3.983 3.595 38.800% 30 Year 3.983 3.446 0.537

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

1 Month 5.007 3.439 -1.568 1 Month 5.007 3.535 -147.200% 1 Month 5.007 3.657 -1.350

3 Month 4.887 3.439 -1.448 3 Month 4.887 3.535 -135.200% 3 Month 4.887 3.657 -1.230

6 Month 4.640 3.439 -1.201 6 Month 4.640 3.535 -110.500% 6 Month 4.640 3.657 -0.983

1 Year 4.022 3.439 -0.583 1 Year 4.022 3.535 -48.700% 1 Year 4.022 3.657 -0.365

2 Year 3.595 3.439 -0.156 2 Year 3.595 3.535 -6.000% 2 Year 3.595 3.657 0.062

3 Year 3.446 3.439 -0.007 3 Year 3.446 3.535 8.900% 3 Year 3.446 3.657 0.211

5 Year 3.439 3.439 0.000 5 Year 3.439 3.535 9.600% 5 Year 3.439 3.657 0.218

7 Year 3.535 3.439 0.096 7 Year 3.535 3.535 0.000% 7 Year 3.535 3.657 0.122

10 Year 3.657 3.439 0.218 10 Year 3.657 3.535 12.200% 10 Year 3.657 3.657 0.000

30 Year 3.983 3.439 0.544 30 Year 3.983 3.535 44.800% 30 Year 3.983 3.657 0.326

Maturity Yields 30 YEARS

1 Month 5.007 3.983 -1.024

3 Month 4.887 3.983 -0.904

6 Month 4.640 3.983 -0.657

1 Year 4.022 3.983 -0.039

2 Year 3.595 3.983 0.388

3 Year 3.446 3.983 0.537

5 Year 3.439 3.983 0.544

7 Year 3.535 3.983 0.448

10 Year 3.657 3.983 0.326

30 Year 3.983 3.983 0.000


