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

1 Month 4.303 5.345 -1.042 1 Month 4.303 4.307 0.004 1 Month 4.303 4.253 -0.050

3 Month 4.307 5.334 -1.027 3 Month 4.307 4.307 0.000 3 Month 4.307 4.253 -0.054

6 Month 4.253 5.182 -0.929 6 Month 4.253 4.307 -0.054 6 Month 4.253 4.253 0.000

1 Year 4.085 4.869 -0.784 1 Year 4.085 4.307 -0.222 1 Year 4.085 4.253 -0.168

2 Year 4.021 4.464 -0.443 2 Year 4.021 4.307 -0.286 2 Year 4.021 4.253 -0.232

3 Year 4.005 4.231 -0.226 3 Year 4.005 4.307 -0.302 3 Year 4.005 4.253 -0.248

5 Year 4.081 4.106 -0.025 5 Year 4.081 4.307 -0.226 5 Year 4.081 4.253 -0.172

7 Year 4.197 4.129 0.068 7 Year 4.197 4.307 -0.110 7 Year 4.197 4.253 -0.056

10 Year 4.304 4.187 0.117 10 Year 4.304 4.307 -0.003 10 Year 4.304 4.253 0.051

30 Year 4.614 4.397 0.217 30 Year 4.614 4.307 0.307 30 Year 4.614 4.253 0.361

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

1 Month 4.303 4.085 -0.218 1 Month 4.303 4.021 -28.200% 1 Month 4.303 4.005 -0.298

3 Month 4.307 4.085 -0.222 3 Month 4.307 4.021 -28.600% 3 Month 4.307 4.005 -0.302

6 Month 4.253 4.085 -0.168 6 Month 4.253 4.021 -23.200% 6 Month 4.253 4.005 -0.248

1 Year 4.085 4.085 0.000 1 Year 4.085 4.021 -6.400% 1 Year 4.085 4.005 -0.080

2 Year 4.021 4.085 -0.064 2 Year 4.021 4.021 0.000% 2 Year 4.021 4.005 -0.016

3 Year 4.005 4.085 -0.080 3 Year 4.005 4.021 -1.600% 3 Year 4.005 4.005 0.000

5 Year 4.081 4.085 -0.004 5 Year 4.081 4.021 6.000% 5 Year 4.081 4.005 0.076

7 Year 4.197 4.085 0.112 7 Year 4.197 4.021 17.600% 7 Year 4.197 4.005 0.192

10 Year 4.304 4.085 0.219 10 Year 4.304 4.021 28.300% 10 Year 4.304 4.005 0.299

30 Year 4.614 4.085 0.529 30 Year 4.614 4.021 59.300% 30 Year 4.614 4.005 0.609

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

1 Month 4.303 4.081 -0.222 1 Month 4.303 4.197 -10.600% 1 Month 4.303 4.304 0.001

3 Month 4.307 4.081 -0.226 3 Month 4.307 4.197 -11.000% 3 Month 4.307 4.304 -0.003

6 Month 4.253 4.081 -0.172 6 Month 4.253 4.197 -5.600% 6 Month 4.253 4.304 0.051

1 Year 4.085 4.081 -0.004 1 Year 4.085 4.197 11.200% 1 Year 4.085 4.304 0.219

2 Year 4.021 4.081 0.060 2 Year 4.021 4.197 17.600% 2 Year 4.021 4.304 0.283

3 Year 4.005 4.081 0.076 3 Year 4.005 4.197 19.200% 3 Year 4.005 4.304 0.299

5 Year 4.081 4.081 0.000 5 Year 4.081 4.197 11.600% 5 Year 4.081 4.304 0.223

7 Year 4.197 4.081 0.116 7 Year 4.197 4.197 0.000% 7 Year 4.197 4.304 0.107

10 Year 4.304 4.081 0.223 10 Year 4.304 4.197 10.700% 10 Year 4.304 4.304 0.000

30 Year 4.614 4.081 0.533 30 Year 4.614 4.197 41.700% 30 Year 4.614 4.304 0.310

Maturity Yields 30 YEARS

1 Month 4.303 4.614 0.311

3 Month 4.307 4.614 0.307

6 Month 4.253 4.614 0.361

1 Year 4.085 4.614 0.529

2 Year 4.021 4.614 0.593

3 Year 4.005 4.614 0.609

5 Year 4.081 4.614 0.533

7 Year 4.197 4.614 0.417

10 Year 4.304 4.614 0.310

30 Year 4.614 4.614 0.000


