3 year C Factor Bid Yield Fact Yield 5 Year CMT Bid Yield Fac Yield
1% - 2.25% 2.24 1.350 3.02 0.650 4.65 2.24 1.250 2.80 0.65 4.31
2.26%-2.50% 2.49 1.350 3.36 0.650 5.17 2.49 1.250 3.11 0.65 4.79
2.51%-2.75% 2.74 1.200 3.29 0.650 5.06 2.74 1.150 3.15 0.65 4.85
2.76%-3% 2.99 1.200 3.59 0.650 5.52 2.99 1.150 3.44 0.65 5.29
3.01%-3.24% 3.23 1.090 3.52 0.650 5.42 3.23 1.040 3.36 0.65 5.17
3.25%-3.50% 3.49 1.090 3.80 0.650 5.85 3.49 1.040 3.63 0.65 5.58
3.51%-3.74% 3.73 1.090 4.07 0.650 6.25 3.73 1.040 3.88 0.65 5.97
3.75%-4.00% 3.99 1.090 4.35 0.650 6.69 3.99 1.040 4.15 0.65 6.38
4.01%-4.24% 4.23 1.090 4.61 0.650 7.09 4.23 1.040 4.40 0.65 6.77
4.25%-4.5% 4.49 1.090 4.89 0.650 7.53 4.49 1.040 4.67 0.65 7.18
4.51%-5.0% 4.99 1.063 5.30 0.650 8.16 4.99 1.063 5.30 0.65 8.16
5.01%-5.24% 5.23 1.014 5.30 0.650 8.16 5.23 1.014 5.30 0.65 8.16
5.25%-5.50% 5.49 0.965 5.30 0.650 8.15 5.49 0.965 5.30 0.65 8.15
5.51%-6.0% 5.99 0.885 5.30 0.650 8.16 5.99 0.885 5.30 0.65 8.16
Over 6% 6.01 0.882 5.30 0.650 8.16 6.01 0.882 5.30 0.65 8.16




