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

1 Month 4.313 5.345 -1.032 1 Month 4.313 4.307 -0.006 1 Month 4.313 4.343 0.030

3 Month 4.307 5.334 -1.027 3 Month 4.307 4.307 0.000 3 Month 4.307 4.343 0.036

6 Month 4.343 5.182 -0.839 6 Month 4.343 4.307 0.036 6 Month 4.343 4.343 0.000

1 Year 4.159 4.869 -0.710 1 Year 4.159 4.307 -0.148 1 Year 4.159 4.343 -0.184

2 Year 4.202 4.464 -0.262 2 Year 4.202 4.307 -0.105 2 Year 4.202 4.343 -0.141

3 Year 4.212 4.231 -0.019 3 Year 4.212 4.307 -0.095 3 Year 4.212 4.343 -0.131

5 Year 4.275 4.106 0.169 5 Year 4.275 4.307 -0.032 5 Year 4.275 4.343 -0.068

7 Year 4.352 4.129 0.223 7 Year 4.352 4.307 0.045 7 Year 4.352 4.343 0.009

10 Year 4.430 4.187 0.243 10 Year 4.430 4.307 0.123 10 Year 4.430 4.343 0.087

30 Year 4.683 4.397 0.286 30 Year 4.683 4.307 0.376 30 Year 4.683 4.343 0.340

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

1 Month 4.313 4.159 -0.154 1 Month 4.313 4.202 -11.100% 1 Month 4.313 4.212 -0.101

3 Month 4.307 4.159 -0.148 3 Month 4.307 4.202 -10.500% 3 Month 4.307 4.212 -0.095

6 Month 4.343 4.159 -0.184 6 Month 4.343 4.202 -14.100% 6 Month 4.343 4.212 -0.131

1 Year 4.159 4.159 0.000 1 Year 4.159 4.202 4.300% 1 Year 4.159 4.212 0.053

2 Year 4.202 4.159 0.043 2 Year 4.202 4.202 0.000% 2 Year 4.202 4.212 0.010

3 Year 4.212 4.159 0.053 3 Year 4.212 4.202 1.000% 3 Year 4.212 4.212 0.000

5 Year 4.275 4.159 0.116 5 Year 4.275 4.202 7.300% 5 Year 4.275 4.212 0.063

7 Year 4.352 4.159 0.193 7 Year 4.352 4.202 15.000% 7 Year 4.352 4.212 0.140

10 Year 4.430 4.159 0.271 10 Year 4.430 4.202 22.800% 10 Year 4.430 4.212 0.218

30 Year 4.683 4.159 0.524 30 Year 4.683 4.202 48.100% 30 Year 4.683 4.212 0.471

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

1 Month 4.313 4.275 -0.038 1 Month 4.313 4.352 3.900% 1 Month 4.313 4.430 0.117

3 Month 4.307 4.275 -0.032 3 Month 4.307 4.352 4.500% 3 Month 4.307 4.430 0.123

6 Month 4.343 4.275 -0.068 6 Month 4.343 4.352 0.900% 6 Month 4.343 4.430 0.087

1 Year 4.159 4.275 0.116 1 Year 4.159 4.352 19.300% 1 Year 4.159 4.430 0.271

2 Year 4.202 4.275 0.073 2 Year 4.202 4.352 15.000% 2 Year 4.202 4.430 0.228

3 Year 4.212 4.275 0.063 3 Year 4.212 4.352 14.000% 3 Year 4.212 4.430 0.218

5 Year 4.275 4.275 0.000 5 Year 4.275 4.352 7.700% 5 Year 4.275 4.430 0.155

7 Year 4.352 4.275 0.077 7 Year 4.352 4.352 0.000% 7 Year 4.352 4.430 0.078

10 Year 4.430 4.275 0.155 10 Year 4.430 4.352 7.800% 10 Year 4.430 4.430 0.000

30 Year 4.683 4.275 0.408 30 Year 4.683 4.352 33.100% 30 Year 4.683 4.430 0.253

Maturity Yields 30 YEARS

1 Month 4.313 4.683 0.370

3 Month 4.307 4.683 0.376

6 Month 4.343 4.683 0.340

1 Year 4.159 4.683 0.524

2 Year 4.202 4.683 0.481

3 Year 4.212 4.683 0.471

5 Year 4.275 4.683 0.408

7 Year 4.352 4.683 0.331

10 Year 4.430 4.683 0.253

30 Year 4.683 4.683 0.000


