
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 4.298 5.345 -1.047 1 Month 4.298 4.333 0.035 1 Month 4.298 4.296 -0.002

3 Month 4.333 5.334 -1.001 3 Month 4.333 4.333 0.000 3 Month 4.333 4.296 -0.037

6 Month 4.296 5.182 -0.886 6 Month 4.296 4.333 -0.037 6 Month 4.296 4.296 0.000

1 Year 4.257 4.869 -0.612 1 Year 4.257 4.333 -0.076 1 Year 4.257 4.296 -0.039

2 Year 4.317 4.464 -0.147 2 Year 4.317 4.333 -0.016 2 Year 4.317 4.296 0.021

3 Year 4.322 4.231 0.091 3 Year 4.322 4.333 -0.011 3 Year 4.322 4.296 0.026

5 Year 4.384 4.106 0.278 5 Year 4.384 4.333 0.051 5 Year 4.384 4.296 0.088

7 Year 4.466 4.129 0.337 7 Year 4.466 4.333 0.133 7 Year 4.466 4.296 0.170

10 Year 4.519 4.187 0.332 10 Year 4.519 4.333 0.186 10 Year 4.519 4.296 0.223

30 Year 4.721 4.397 0.324 30 Year 4.721 4.333 0.388 30 Year 4.721 4.296 0.425

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

1 Month 4.298 4.257 -0.041 1 Month 4.298 4.317 1.900% 1 Month 4.298 4.322 0.024

3 Month 4.333 4.257 -0.076 3 Month 4.333 4.317 -1.600% 3 Month 4.333 4.322 -0.011

6 Month 4.296 4.257 -0.039 6 Month 4.296 4.317 2.100% 6 Month 4.296 4.322 0.026

1 Year 4.257 4.257 0.000 1 Year 4.257 4.317 6.000% 1 Year 4.257 4.322 0.065

2 Year 4.317 4.257 0.060 2 Year 4.317 4.317 0.000% 2 Year 4.317 4.322 0.005

3 Year 4.322 4.257 0.065 3 Year 4.322 4.317 0.500% 3 Year 4.322 4.322 0.000

5 Year 4.384 4.257 0.127 5 Year 4.384 4.317 6.700% 5 Year 4.384 4.322 0.062

7 Year 4.466 4.257 0.209 7 Year 4.466 4.317 14.900% 7 Year 4.466 4.322 0.144

10 Year 4.519 4.257 0.262 10 Year 4.519 4.317 20.200% 10 Year 4.519 4.322 0.197

30 Year 4.721 4.257 0.464 30 Year 4.721 4.317 40.400% 30 Year 4.721 4.322 0.399

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

1 Month 4.298 4.384 0.086 1 Month 4.298 4.466 16.800% 1 Month 4.298 4.519 0.221

3 Month 4.333 4.384 0.051 3 Month 4.333 4.466 13.300% 3 Month 4.333 4.519 0.186

6 Month 4.296 4.384 0.088 6 Month 4.296 4.466 17.000% 6 Month 4.296 4.519 0.223

1 Year 4.257 4.384 0.127 1 Year 4.257 4.466 20.900% 1 Year 4.257 4.519 0.262

2 Year 4.317 4.384 0.067 2 Year 4.317 4.466 14.900% 2 Year 4.317 4.519 0.202

3 Year 4.322 4.384 0.062 3 Year 4.322 4.466 14.400% 3 Year 4.322 4.519 0.197

5 Year 4.384 4.384 0.000 5 Year 4.384 4.466 8.200% 5 Year 4.384 4.519 0.135

7 Year 4.466 4.384 0.082 7 Year 4.466 4.466 0.000% 7 Year 4.466 4.519 0.053

10 Year 4.519 4.384 0.135 10 Year 4.519 4.466 5.300% 10 Year 4.519 4.519 0.000

30 Year 4.721 4.384 0.337 30 Year 4.721 4.466 25.500% 30 Year 4.721 4.519 0.202

Maturity Yields 30 YEARS

1 Month 4.298 4.721 0.423

3 Month 4.333 4.721 0.388

6 Month 4.296 4.721 0.425

1 Year 4.257 4.721 0.464

2 Year 4.317 4.721 0.404

3 Year 4.322 4.721 0.399

5 Year 4.384 4.721 0.337

7 Year 4.466 4.721 0.255

10 Year 4.519 4.721 0.202

30 Year 4.721 4.721 0.000


