
Maturity Yields X Maturity Yields X Maturity Yields X

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

1 Month 4.313 5.345 -1.032 1 Month 4.313 4.291 -0.022 1 Month 4.313 4.306 -0.007

3 Month 4.291 5.334 -1.043 3 Month 4.291 4.291 0.000 3 Month 4.291 4.306 0.015

6 Month 4.306 5.182 -0.876 6 Month 4.306 4.291 0.015 6 Month 4.306 4.306 0.000

1 Year 4.192 4.869 -0.677 1 Year 4.192 4.291 -0.099 1 Year 4.192 4.306 -0.114

2 Year 4.330 4.464 -0.134 2 Year 4.330 4.291 0.039 2 Year 4.330 4.306 0.024

3 Year 4.366 4.231 0.135 3 Year 4.366 4.291 0.075 3 Year 4.366 4.306 0.060

5 Year 4.460 4.106 0.354 5 Year 4.460 4.291 0.169 5 Year 4.460 4.306 0.154

7 Year 4.542 4.129 0.413 7 Year 4.542 4.291 0.251 7 Year 4.542 4.306 0.236

10 Year 4.627 4.187 0.440 10 Year 4.627 4.291 0.336 10 Year 4.627 4.306 0.321

30 Year 4.820 4.397 0.423 30 Year 4.820 4.291 0.529 30 Year 4.820 4.306 0.514

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

1 Month 4.313 4.192 -0.121 1 Month 4.313 4.330 1.700% 1 Month 4.313 4.366 0.053

3 Month 4.291 4.192 -0.099 3 Month 4.291 4.330 3.900% 3 Month 4.291 4.366 0.075

6 Month 4.306 4.192 -0.114 6 Month 4.306 4.330 2.400% 6 Month 4.306 4.366 0.060

1 Year 4.192 4.192 0.000 1 Year 4.192 4.330 13.800% 1 Year 4.192 4.366 0.174

2 Year 4.330 4.192 0.138 2 Year 4.330 4.330 0.000% 2 Year 4.330 4.366 0.036

3 Year 4.366 4.192 0.174 3 Year 4.366 4.330 3.600% 3 Year 4.366 4.366 0.000

5 Year 4.460 4.192 0.268 5 Year 4.460 4.330 13.000% 5 Year 4.460 4.366 0.094

7 Year 4.542 4.192 0.350 7 Year 4.542 4.330 21.200% 7 Year 4.542 4.366 0.176

10 Year 4.627 4.192 0.435 10 Year 4.627 4.330 29.700% 10 Year 4.627 4.366 0.261

30 Year 4.820 4.192 0.628 30 Year 4.820 4.330 49.000% 30 Year 4.820 4.366 0.454

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

1 Month 4.313 4.460 0.147 1 Month 4.313 4.542 22.900% 1 Month 4.313 4.627 0.314

3 Month 4.291 4.460 0.169 3 Month 4.291 4.542 25.100% 3 Month 4.291 4.627 0.336

6 Month 4.306 4.460 0.154 6 Month 4.306 4.542 23.600% 6 Month 4.306 4.627 0.321

1 Year 4.192 4.460 0.268 1 Year 4.192 4.542 35.000% 1 Year 4.192 4.627 0.435

2 Year 4.330 4.460 0.130 2 Year 4.330 4.542 21.200% 2 Year 4.330 4.627 0.297

3 Year 4.366 4.460 0.094 3 Year 4.366 4.542 17.600% 3 Year 4.366 4.627 0.261

5 Year 4.460 4.460 0.000 5 Year 4.460 4.542 8.200% 5 Year 4.460 4.627 0.167

7 Year 4.542 4.460 0.082 7 Year 4.542 4.542 0.000% 7 Year 4.542 4.627 0.085

10 Year 4.627 4.460 0.167 10 Year 4.627 4.542 8.500% 10 Year 4.627 4.627 0.000

30 Year 4.820 4.460 0.360 30 Year 4.820 4.542 27.800% 30 Year 4.820 4.627 0.193

Maturity Yields 30 YEARS

1 Month 4.313 4.820 0.507

3 Month 4.291 4.820 0.529

6 Month 4.306 4.820 0.514

1 Year 4.192 4.820 0.628

2 Year 4.330 4.820 0.490

3 Year 4.366 4.820 0.454

5 Year 4.460 4.820 0.360

7 Year 4.542 4.820 0.278

10 Year 4.627 4.820 0.193

30 Year 4.820 4.820 0.000


