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

1 Month 4.584 5.345 -0.761 1 Month 4.584 4.540 -0.044 1 Month 4.584 4.443 -0.141

3 Month 4.540 5.334 -0.794 3 Month 4.540 4.540 0.000 3 Month 4.540 4.443 -0.097

6 Month 4.443 5.182 -0.739 6 Month 4.443 4.540 -0.097 6 Month 4.443 4.443 0.000

1 Year 4.312 4.869 -0.557 1 Year 4.312 4.540 -0.228 1 Year 4.312 4.443 -0.131

2 Year 4.264 4.464 -0.200 2 Year 4.264 4.540 -0.276 2 Year 4.264 4.443 -0.179

3 Year 4.205 4.231 -0.026 3 Year 4.205 4.540 -0.335 3 Year 4.205 4.443 -0.238

5 Year 4.197 4.106 0.091 5 Year 4.197 4.540 -0.343 5 Year 4.197 4.443 -0.246

7 Year 4.254 4.129 0.125 7 Year 4.254 4.540 -0.286 7 Year 4.254 4.443 -0.189

10 Year 4.310 4.187 0.123 10 Year 4.310 4.540 -0.230 10 Year 4.310 4.443 -0.133

30 Year 4.473 4.397 0.076 30 Year 4.473 4.540 -0.067 30 Year 4.473 4.443 0.030

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

1 Month 4.584 4.312 -0.272 1 Month 4.584 4.264 -32.000% 1 Month 4.584 4.205 -0.379

3 Month 4.540 4.312 -0.228 3 Month 4.540 4.264 -27.600% 3 Month 4.540 4.205 -0.335

6 Month 4.443 4.312 -0.131 6 Month 4.443 4.264 -17.900% 6 Month 4.443 4.205 -0.238

1 Year 4.312 4.312 0.000 1 Year 4.312 4.264 -4.800% 1 Year 4.312 4.205 -0.107

2 Year 4.264 4.312 -0.048 2 Year 4.264 4.264 0.000% 2 Year 4.264 4.205 -0.059

3 Year 4.205 4.312 -0.107 3 Year 4.205 4.264 -5.900% 3 Year 4.205 4.205 0.000

5 Year 4.197 4.312 -0.115 5 Year 4.197 4.264 -6.700% 5 Year 4.197 4.205 -0.008

7 Year 4.254 4.312 -0.058 7 Year 4.254 4.264 -1.000% 7 Year 4.254 4.205 0.049

10 Year 4.310 4.312 -0.002 10 Year 4.310 4.264 4.600% 10 Year 4.310 4.205 0.105

30 Year 4.473 4.312 0.161 30 Year 4.473 4.264 20.900% 30 Year 4.473 4.205 0.268

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

1 Month 4.584 4.197 -0.387 1 Month 4.584 4.254 -33.000% 1 Month 4.584 4.310 -0.274

3 Month 4.540 4.197 -0.343 3 Month 4.540 4.254 -28.600% 3 Month 4.540 4.310 -0.230

6 Month 4.443 4.197 -0.246 6 Month 4.443 4.254 -18.900% 6 Month 4.443 4.310 -0.133

1 Year 4.312 4.197 -0.115 1 Year 4.312 4.254 -5.800% 1 Year 4.312 4.310 -0.002

2 Year 4.264 4.197 -0.067 2 Year 4.264 4.254 -1.000% 2 Year 4.264 4.310 0.046

3 Year 4.205 4.197 -0.008 3 Year 4.205 4.254 4.900% 3 Year 4.205 4.310 0.105

5 Year 4.197 4.197 0.000 5 Year 4.197 4.254 5.700% 5 Year 4.197 4.310 0.113

7 Year 4.254 4.197 0.057 7 Year 4.254 4.254 0.000% 7 Year 4.254 4.310 0.056

10 Year 4.310 4.197 0.113 10 Year 4.310 4.254 5.600% 10 Year 4.310 4.310 0.000

30 Year 4.473 4.197 0.276 30 Year 4.473 4.254 21.900% 30 Year 4.473 4.310 0.163

Maturity Yields 30 YEARS

1 Month 4.584 4.473 -0.111

3 Month 4.540 4.473 -0.067

6 Month 4.443 4.473 0.030

1 Year 4.312 4.473 0.161

2 Year 4.264 4.473 0.209

3 Year 4.205 4.473 0.268

5 Year 4.197 4.473 0.276

7 Year 4.254 4.473 0.219

10 Year 4.310 4.473 0.163

30 Year 4.473 4.473 0.000


