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

1 Month 4.293 5.345 -1.052 1 Month 4.293 4.296 0.003 1 Month 4.293 4.221 -0.072

3 Month 4.296 5.334 -1.038 3 Month 4.296 4.296 0.000 3 Month 4.296 4.221 -0.075

6 Month 4.221 5.182 -0.961 6 Month 4.221 4.296 -0.075 6 Month 4.221 4.221 0.000

1 Year 4.037 4.869 -0.832 1 Year 4.037 4.296 -0.259 1 Year 4.037 4.221 -0.184

2 Year 3.859 4.464 -0.605 2 Year 3.859 4.296 -0.437 2 Year 3.859 4.221 -0.362

3 Year 3.845 4.231 -0.386 3 Year 3.845 4.296 -0.451 3 Year 3.845 4.221 -0.376

5 Year 3.927 4.106 -0.179 5 Year 3.927 4.296 -0.369 5 Year 3.927 4.221 -0.294

7 Year 4.060 4.129 -0.069 7 Year 4.060 4.296 -0.236 7 Year 4.060 4.221 -0.161

10 Year 4.201 4.187 0.014 10 Year 4.201 4.296 -0.095 10 Year 4.201 4.221 -0.020

30 Year 4.584 4.397 0.187 30 Year 4.584 4.296 0.288 30 Year 4.584 4.221 0.363

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

1 Month 4.293 4.037 -0.256 1 Month 4.293 3.859 -43.400% 1 Month 4.293 3.845 -0.448

3 Month 4.296 4.037 -0.259 3 Month 4.296 3.859 -43.700% 3 Month 4.296 3.845 -0.451

6 Month 4.221 4.037 -0.184 6 Month 4.221 3.859 -36.200% 6 Month 4.221 3.845 -0.376

1 Year 4.037 4.037 0.000 1 Year 4.037 3.859 -17.800% 1 Year 4.037 3.845 -0.192

2 Year 3.859 4.037 -0.178 2 Year 3.859 3.859 0.000% 2 Year 3.859 3.845 -0.014

3 Year 3.845 4.037 -0.192 3 Year 3.845 3.859 -1.400% 3 Year 3.845 3.845 0.000

5 Year 3.927 4.037 -0.110 5 Year 3.927 3.859 6.800% 5 Year 3.927 3.845 0.082

7 Year 4.060 4.037 0.023 7 Year 4.060 3.859 20.100% 7 Year 4.060 3.845 0.215

10 Year 4.201 4.037 0.164 10 Year 4.201 3.859 34.200% 10 Year 4.201 3.845 0.356

30 Year 4.584 4.037 0.547 30 Year 4.584 3.859 72.500% 30 Year 4.584 3.845 0.739

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

1 Month 4.293 3.927 -0.366 1 Month 4.293 4.060 -23.300% 1 Month 4.293 4.201 -0.092

3 Month 4.296 3.927 -0.369 3 Month 4.296 4.060 -23.600% 3 Month 4.296 4.201 -0.095

6 Month 4.221 3.927 -0.294 6 Month 4.221 4.060 -16.100% 6 Month 4.221 4.201 -0.020

1 Year 4.037 3.927 -0.110 1 Year 4.037 4.060 2.300% 1 Year 4.037 4.201 0.164

2 Year 3.859 3.927 0.068 2 Year 3.859 4.060 20.100% 2 Year 3.859 4.201 0.342

3 Year 3.845 3.927 0.082 3 Year 3.845 4.060 21.500% 3 Year 3.845 4.201 0.356

5 Year 3.927 3.927 0.000 5 Year 3.927 4.060 13.300% 5 Year 3.927 4.201 0.274

7 Year 4.060 3.927 0.133 7 Year 4.060 4.060 0.000% 7 Year 4.060 4.201 0.141

10 Year 4.201 3.927 0.274 10 Year 4.201 4.060 14.100% 10 Year 4.201 4.201 0.000

30 Year 4.584 3.927 0.657 30 Year 4.584 4.060 52.400% 30 Year 4.584 4.201 0.383

Maturity Yields 30 YEARS

1 Month 4.293 4.584 0.291

3 Month 4.296 4.584 0.288

6 Month 4.221 4.584 0.363

1 Year 4.037 4.584 0.547

2 Year 3.859 4.584 0.725

3 Year 3.845 4.584 0.739

5 Year 3.927 4.584 0.657

7 Year 4.060 4.584 0.524

10 Year 4.201 4.584 0.383

30 Year 4.584 4.584 0.000


