USGG30YR Index PX_LAST Yield %
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5/8/1996
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4/5/1996
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8.24
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8.35
8.32
8.29
8.31
8.34
8.46
8.45
8.38
8.46
8.38
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7.07%
7.12%
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7.10%
7.09%
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6.87%
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2/7/1996
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1/3/1996
1/2/1996
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8.20%
8.22%
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6.64
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6.68
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6.85
6.81
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6.85%
6.76%
6.85%
6.79%
6.77%
6.73%
6.74%
6.64%
6.64%
6.54%
6.56%
6.58%
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6.59%
6.58%
6.61%
6.58%
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6.66%
6.63%
6.57%
6.63%
6.63%
6.50%
6.46%
6.51%
6.51%
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6.36%
6.36%
6.35%
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6.41%
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6.51%
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6.66%
6.68%
6.64%
6.70%
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6.83%
6.82%
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6.81%
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12/13/1995
12/12/1995
12/11/1995
12/8/1995
12/7/1995
12/6/1995
12/5/1995
12/4/1995
12/1/1995
11/30/1995
11/29/1995
11/28/1995
11/27/1995
11/22/1995
11/21/1995
11/20/1995
11/17/1995
11/16/1995
11/15/1995
11/14/1995
11/13/1995
11/10/1995
11/9/1995
11/8/1995
11/7/1995
11/6/1995
11/3/1995
11/2/1995
11/1/1995
10/31/1995
10/30/1995
10/27/1995
10/26/1995
10/25/1995
10/24/1995
10/23/1995
10/20/1995
10/19/1995
10/18/1995
10/17/1995
10/16/1995
10/13/1995
10/12/1995
10/11/1995
10/10/1995
10/9/1995
10/6/1995
10/5/1995
10/4/1995
10/3/1995
10/2/1995
9/29/1995
9/28/1995
9/27/1995
9/26/1995
9/25/1995
9/22/1995
9/21/1995
9/20/1995
9/19/1995
9/18/1995

7.64
7.63
7.61
7.63
7.65
7.62
7.61
7.6
7.68
7.7
7.78
7.79
7.78
7.85
7.85
7.82
7.8
7.8
7.86
7.82
7.82
7.87
7.84
7.8
7.85
7.81
7.79
7.78
7.82
7.84
7.84
7.84
7.84
7.76
7.79
7.83
7.8
7.76
7.78
7.76
7.75
7.73
7.83
7.85
7.83
7.84
7.84
7.85
7.88
7.89
7.9
7.94
8
8.03
8.02
8
8.03
8
7.98
7.94
7.97

7.64%
7.63%
7.61%
7.63%
7.65%
7.62%
7.61%
7.60%
7.68%
7.70%
7.78%
7.79%
7.78%
7.85%
7.85%
7.82%
7.80%
7.80%
7.86%
7.82%
7.82%
7.87%
7.84%
7.80%
7.85%
7.81%
7.79%
7.78%
7.82%
7.84%
7.84%
7.84%
7.84%
7.76%
7.79%
7.83%
7.80%
7.76%
7.78%
7.76%
7.75%
7.73%
7.83%
7.85%
7.83%
7.84%
7.84%
7.85%
7.88%
7.89%
7.90%
7.94%
8.00%
8.03%
8.02%
8.00%
8.03%
8.00%
7.98%
7.94%
7.97%

8.17%
8.17%
8.18%
8.19%
8.19%
8.20%
8.20%
8.21%
8.22%
8.22%
8.23%
8.24%
8.24%
8.25%
8.25%
8.26%
8.26%
8.27%
8.28%
8.28%
8.29%
8.29%
8.30%
8.31%
8.31%
8.32%
8.33%
8.33%
8.34%
8.35%
8.35%
8.36%
8.37%
8.37%
8.38%
8.39%
8.39%
8.40%
8.41%
8.42%
8.42%
8.43%
8.44%
8.44%
8.45%
8.46%
8.46%
8.47%
8.48%
8.48%
8.49%
8.49%
8.50%
8.51%
8.51%
8.52%
8.52%
8.53%
8.53%
8.54%
8.55%
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10/18/1996
10/17/1996
10/16/1996
10/15/1996
10/14/1996
10/11/1996
10/10/1996
10/9/1996
10/8/1996
10/7/1996
10/4/1996
10/3/1996
10/2/1996
10/1/1996
9/30/1996
9/27/1996
9/26/1996
9/25/1996
9/24/1996
9/23/1996
9/20/1996
9/19/1996
9/18/1996
9/17/1996
9/16/1996
9/13/1996
9/12/1996
9/11/1996
9/10/1996
9/9/1996
9/6/1996
9/5/1996
9/4/1996
9/3/1996
9/2/1996
8/30/1996
8/29/1996
8/28/1996
8/27/1996
8/26/1996
8/23/1996
8/22/1996
8/21/1996
8/20/1996
8/19/1996
8/16/1996
8/15/1996
8/14/1996
8/13/1996
8/12/1996
8/9/1996
8/8/1996
8/7/1996
8/6/1996
8/5/1996
8/2/1996
8/1/1996
7/31/1996
7/30/1996
7/29/1996
7/26/1996

6.80
6.79
6.86
6.84
6.84
6.85
6.88
6.83
6.80
6.79
6.74
6.83
6.84
6.87
6.92
6.91
6.89
6.93
6.98
7.03
7.04
7.04
7.01
7.02
6.95
6.95
7.08
7.11
7.11
7.07
7.11
7.15
7.10
7.05
712
712
7.04
6.98
6.97
7.00
6.96
6.84
6.84
6.80
6.80
6.77
6.80
6.79
6.79
6.69
6.69
6.79
6.77
6.76
6.77
6.74
6.84
6.97
7.04
7.10
7.01

6.80%
6.79%
6.86%
6.84%
6.84%
6.85%
6.88%
6.83%
6.80%
6.79%
6.74%
6.83%
6.84%
6.87%
6.92%
6.91%
6.89%
6.93%
6.98%
7.03%
7.04%
7.04%
7.01%
7.02%
6.95%
6.95%
7.08%
7.11%
7.11%
7.07%
7.11%
7.15%
7.10%
7.05%
7.12%
7.12%
7.04%
6.98%
6.97%
7.00%
6.96%
6.84%
6.84%
6.80%
6.80%
6.77%
6.80%
6.79%
6.79%
6.69%
6.69%
6.79%
6.77%
6.76%
6.77%
6.74%
6.84%
6.97%
7.04%
7.10%
7.01%

Lagged Yield
6.77%
6.76%
6.76%
6.76%
6.75%
6.75%
6.75%
6.74%
6.74%
6.73%
6.73%
6.72%
6.72%
6.72%
6.71%
6.71%
6.70%
6.70%
6.70%
6.69%
6.69%
6.68%
6.68%
6.67%
6.67%
6.66%
6.66%
6.65%
6.65%
6.64%
6.64%
6.63%
6.63%
6.62%
6.62%
6.61%
6.61%
6.61%
6.60%
6.60%
6.60%
6.59%
6.59%
6.59%
6.58%
6.58%
6.58%
6.58%
6.57%
6.57%
6.57%
6.57%
6.56%
6.56%
6.56%
6.56%
6.56%
6.55%
6.55%
6.55%
6.54%

MOODUBAA Index PX_LAST Yield % Lagged Yield

9/15/1995
9/14/1995
9/13/1995
9/12/1995
9/11/1995

9/8/1995

9/7/1995

9/6/1995

9/5/1995

9/1/1995
8/31/1995
8/30/1995
8/29/1995
8/28/1995
8/25/1995
8/24/1995
8/23/1995
8/22/1995
8/21/1995
8/18/1995
8/17/1995
8/16/1995
8/15/1995
8/14/1995
8/11/1995
8/10/1995

8/9/1995

8/8/1995

8/7/1995

8/4/1995

8/3/1995

8/2/1995

8/1/1995
7/31/1995
7/28/1995
7/27/1995
7/26/1995
7/25/1995
7/24/1995
7/21/1995
7/20/1995
7/19/1995
7/18/1995
7117/1995
7/14/1995
7/13/1995
7/12/1995
7/111/1995
7/10/1995

71711995

71611995

7/5/1995

7/3/1995
6/30/1995
6/29/1995
6/28/1995
6/27/1995
6/26/1995
6/23/1995
6/22/1995
6/21/1995

7.92
7.91
7.96
7.96
8
8.02
8
7.99
7.98
8.02
8.06
8.11
8.13
8.12
8.18
8.23
8.3
8.27
8.25
8.29
8.29
8.27
8.3
8.34
8.34
8.28
8.25
8.22
8.22
8.24
8.26
8.2
8.27
8.21
8.24
8.19
8.22
8.2
8.27
8.32
8.26
8.25
8.1
8.06
8
7.96
7.97
7.96
7.92
7.92
7.93
8.03
8.03
8.04
8.08
7.95
7.98
7.96
7.94
7.89
8

7.92%
7.91%
7.96%
7.96%
8.00%
8.02%
8.00%
7.99%
7.98%
8.02%
8.06%
8.11%
8.13%
8.12%
8.18%
8.23%
8.30%
8.27%
8.25%
8.29%
8.29%
8.27%
8.30%
8.34%
8.34%
8.28%
8.25%
8.22%
8.22%
8.24%
8.26%
8.20%
8.27%
8.21%
8.24%
8.19%
8.22%
8.20%
8.27%
8.32%
8.26%
8.25%
8.10%
8.06%
8.00%
7.96%
7.97%
7.96%
7.92%
7.92%
7.93%
8.03%
8.03%
8.04%
8.08%
7.95%
7.98%
7.96%
7.94%
7.89%
8.00%

8.55%
8.56%
8.57%
8.57%
8.58%
8.59%
8.59%
8.60%
8.61%
8.61%
8.62%
8.63%
8.63%
8.64%
8.65%
8.65%
8.66%
8.66%
8.67%
8.67%
8.68%
8.68%
8.69%
8.69%
8.70%
8.71%
8.71%
8.72%
8.72%
8.73%
8.73%
8.73%
8.74%
8.74%
8.75%
8.75%
8.76%
8.76%
8.77%
8.77%
8.78%
8.78%
8.79%
8.79%
8.80%
8.81%
8.81%
8.82%
8.82%
8.83%
8.83%
8.84%
8.84%
8.85%
8.85%
8.86%
8.86%
8.86%
8.87%
8.87%
8.88%



USGG30YR Index PX_LAST Yield %

7/25/1996
7/24/1996
7/23/1996
7/22/1996
7/19/1996
7/18/1996
7117/1996
7/16/1996
7/15/1996
7/12/1996
7/11/1996
7/10/1996

7/9/1996

7/8/1996

7/5/1996

7/4/1996

7/3/1996

7/2/1996

7/1/1996
6/28/1996
6/27/1996
6/26/1996
6/25/1996
6/24/1996
6/21/1996
6/20/1996
6/19/1996
6/18/1996
6/17/1996
6/14/1996
6/13/1996
6/12/1996
6/11/1996
6/10/1996

6/7/1996

6/6/1996

6/5/1996

6/4/1996

6/3/1996
5/31/1996
5/30/1996
5/29/1996
5/28/1996
5/27/1996
5/24/1996
5/23/1996
5/22/1996
5/21/1996
5/20/1996
5/17/1996
5/16/1996
5/15/1996
5/14/1996
5/13/1996
5/10/1996

5/9/1996

5/8/1996

5/7/1996

5/6/1996

5/3/1996

5/2/1996

7.01
7.04
6.98
7.01
6.97
6.93
7.03
7.03
7.07
7.03
7.06
7.08
713
7.18
719
6.93
6.94
6.94
6.91
6.87
6.99
7.04
7.05
7.09
7.10
7.11
7.11
7.10
7.07
7.09
713
719
712
713
7.03
6.90
6.95
7.00
7.01
6.99
6.93
6.94
6.86
6.84
6.83
6.86
6.82
6.85
6.84
6.83
6.91
6.85
6.85
6.90
6.93
7.02
6.96
7.08
7.06
712
7.06

7.01%
7.04%
6.98%
7.01%
6.97%
6.93%
7.03%
7.03%
7.07%
7.03%
7.06%
7.08%
7.13%
7.18%
7.19%
6.93%
6.94%
6.94%
6.91%
6.87%
6.99%
7.04%
7.05%
7.09%
7.10%
7.11%
7.11%
7.10%
7.07%
7.09%
7.13%
7.19%
7.12%
7.13%
7.03%
6.90%
6.95%
7.00%
7.01%
6.99%
6.93%
6.94%
6.86%
6.84%
6.83%
6.86%
6.82%
6.85%
6.84%
6.83%
6.91%
6.85%
6.85%
6.90%
6.93%
7.02%
6.96%
7.08%
7.06%
7.12%
7.06%

Lagged Yield
6.54%
6.54%
6.53%
6.53%
6.53%
6.52%
6.52%
6.52%
6.51%
6.51%
6.51%
6.50%
6.50%
6.50%
6.49%
6.49%
6.49%
6.49%
6.49%
6.48%
6.48%
6.48%
6.48%
6.47%
6.47%
6.47%
6.47%
6.46%
6.46%
6.46%
6.45%
6.45%
6.45%
6.45%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.44%
6.43%
6.43%

MOODUBAA Index PX_LAST Yield % Lagged Yield

6/20/1995
6/19/1995
6/16/1995
6/15/1995
6/14/1995
6/13/1995
6/12/1995
6/9/1995
6/8/1995
6/7/1995
6/6/1995
6/5/1995
6/2/1995
6/1/1995
5/31/1995
5/30/1995
5/26/1995
5/25/1995
5/24/1995
5/23/1995
5/22/1995
5/19/1995
5/18/1995
5/17/1995
5/16/1995
5/15/1995
5/12/1995
5/11/1995
5/10/1995
5/9/1995
5/8/1995
5/5/1995
5/4/1995
5/3/1995
5/2/1995
5/1/1995
4/28/1995
4/27/1995
4/26/1995
4/25/1995
4/24/1995
4/21/1995
4/20/1995
4/19/1995
4/18/1995
4/17/1995
4/13/1995
4/12/1995
4/11/1995
4/10/1995
4/7/1995
4/6/1995
4/5/1995
4/4/1995
4/3/1995
3/31/1995
3/30/1995
3/29/1995
3/28/1995
3/27/1995
3/24/1995

8.01
8.01
8.08
8.09
8.07
8.08
8.14
8.13
7.99
7.97
7.91
7.92
7.92
8.02
8.07
8.05
8.13
8.09
8.13
8.23
8.26
8.26
8.26

8.2
8.23

8.3
8.35
8.35
8.33
8.31
8.36
8.36
8.47
8.57
8.62
8.66
8.66
8.65
8.64
8.64
8.64
8.67
8.65
8.68
8.69
8.67
8.65
8.68

8.7
8.71

8.7
8.68
8.69
8.68
8.71
8.76
8.74
8.72
8.73
8.67

8.7

8.01%
8.01%
8.08%
8.09%
8.07%
8.08%
8.14%
8.13%
7.99%
7.97%
7.91%
7.92%
7.92%
8.02%
8.07%
8.05%
8.13%
8.09%
8.13%
8.23%
8.26%
8.26%
8.26%
8.20%
8.23%
8.30%
8.35%
8.35%
8.33%
8.31%
8.36%
8.36%
8.47%
8.57%
8.62%
8.66%
8.66%
8.65%
8.64%
8.64%
8.64%
8.67%
8.65%
8.68%
8.69%
8.67%
8.65%
8.68%
8.70%
8.71%
8.70%
8.68%
8.69%
8.68%
8.71%
8.76%
8.74%
8.72%
8.73%
8.67%
8.70%

8.88%
8.88%
8.89%
8.89%
8.90%
8.90%
8.90%
8.91%
8.91%
8.91%
8.92%
8.92%
8.93%
8.93%
8.93%
8.94%
8.94%
8.94%
8.95%
8.95%
8.95%
8.95%
8.96%
8.96%
8.96%
8.96%
8.96%
8.97%
8.97%
8.97%
8.97%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%



USGG30YR Index PX_LAST Yield %

5/1/1996
4/30/1996
4/29/1996
4/26/1996
4/25/1996
4/24/1996
4/23/1996
4/22/1996
4/19/1996
4/18/1996
4/17/1996
4/16/1996
4/15/1996
4/12/1996
4/11/1996
4/10/1996

4/9/1996

4/8/1996

4/5/1996

4/4/1096

4/3/1996

4/2/1996

4/1/1996
3/29/1996
3/28/1996
3/27/1996
3/26/1996
3/25/1996
3/22/1996
3/21/1996
3/20/1996
3/19/1996
3/18/1996
3/15/1996
3/14/1996
3/13/1996
3/12/1996
3/11/1996

3/8/1996

3/7/1996

3/6/1996

3/5/1996

3/4/1996

3/1/1996
2/29/1996
2/28/1996
2/27/1996
2/26/1996
2/23/1996
2/22/1996
2/21/1996
2/20/1996
2/19/1996
2/16/1996
2/15/1996
2/14/1996
2/13/1996
2/12/1996

2/9/1996

2/8/1996

2/7/1996

6.91
6.91
6.84
6.79
6.80
6.82
6.78
6.75
6.79
6.83
6.81
6.79
6.79
6.80
6.94
6.95
6.83
6.87
6.82
6.67
6.63
6.60
6.63
6.67
6.72
6.68
6.58
6.58
6.66
6.62
6.63
6.72
6.71
6.74
6.69
6.68
6.67
6.64
6.71
6.46
6.45
6.38
6.33
6.37
6.47
6.47
6.48
6.45
6.41
6.34
6.37
6.40
6.24
6.24
6.17
6.09
6.03
6.03
6.10
6.15
6.16

6.91%
6.91%
6.84%
6.79%
6.80%
6.82%
6.78%
6.75%
6.79%
6.83%
6.81%
6.79%
6.79%
6.80%
6.94%
6.95%
6.83%
6.87%
6.82%
6.67%
6.63%
6.60%
6.63%
6.67%
6.72%
6.68%
6.58%
6.58%
6.66%
6.62%
6.63%
6.72%
6.71%
6.74%
6.69%
6.68%
6.67%
6.64%
6.71%
6.46%
6.45%
6.38%
6.33%
6.37%
6.47%
6.47%
6.48%
6.45%
6.41%
6.34%
6.37%
6.40%
6.24%
6.24%
6.17%
6.09%
6.03%
6.03%
6.10%
6.15%
6.16%

Lagged Yield
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.43%
6.42%
6.42%
6.42%
6.42%
6.42%
6.42%
6.42%
6.42%
6.42%
6.42%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.41%
6.42%
6.42%
6.42%
6.42%
6.42%
6.43%
6.43%
6.43%
6.43%
6.44%
6.44%
6.44%
6.45%
6.45%
6.46%
6.46%
6.47%

MOODUBAA Index PX_LAST Yield % Lagged Yield

3/23/1995
3/22/1995
3/21/1995
3/20/1995
3/17/1995
3/16/1995
3/15/1995
3/14/1995
3/13/1995
3/10/1995
3/9/1995
3/8/1995
3/7/1995
3/6/1995
3/3/1995
3/2/1995
3/1/1995
2/28/1995
2/27/1995
2/24/1995
2/23/1995
2/22/1995
2/21/1995
2/17/1995
2/16/1995
2/15/1995
2/14/1995
2/13/1995
2/10/1995
2/9/1995
2/8/1995
2/7/1995
2/6/1995
2/3/1995
2/2/1995
2/1/1995
1/31/1995
1/30/1995
1/27/1995
1/26/1995
1/25/1995
1/24/1995
1/23/1995
1/20/1995
1/19/1995
1/18/1995
1/17/1995
1/16/1995
1/13/1995
1/12/1995
1/11/1995
1/10/1995
1/0/1995
1/6/1995
1/56/1995
1/4/1995
1/3/1995
12/30/1994
12/29/1994
12/28/1994
12/27/1994

8.78
8.8
8.75
8.72
8.72
8.66
8.69
8.67
8.76
8.78
8.86
8.88
8.98
8.94
8.89
8.84
8.79
8.83
8.84
8.9
8.89
8.87
8.93
8.91
8.9
8.89
8.95
9
9.02
8.96
8.94
8.92
8.93
8.89
9.05
9.02
9.01
9.05
9.08
9.16
9.18
9.22
9.22
9.19
9.13
9.1
9.1
9.1
9.1
9.19
9.19
9.17
9.21
9.16
9.22
9.17
9.24
9.2
9.16
9.12
9.07

8.78%
8.80%
8.75%
8.72%
8.72%
8.66%
8.69%
8.67%
8.76%
8.78%
8.86%
8.88%
8.98%
8.94%
8.89%
8.84%
8.79%
8.83%
8.84%
8.90%
8.89%
8.87%
8.93%
8.91%
8.90%
8.89%
8.95%
9.00%
9.02%
8.96%
8.94%
8.92%
8.93%
8.89%
9.05%
9.02%
9.01%
9.05%
9.08%
9.16%
9.18%
9.22%
9.22%
9.19%
9.13%
9.10%
9.11%
9.11%
9.11%
9.19%
9.19%
9.17%
9.21%
9.16%
9.22%
9.17%
9.24%
9.20%
9.16%
9.12%
9.07%

8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.96%
8.96%
8.96%
8.96%
8.96%
8.95%
8.95%
8.95%
8.94%
8.94%
8.94%
8.94%
8.94%
8.93%
8.93%
8.93%
8.93%
8.92%
8.92%
8.92%
8.91%
8.91%
8.91%
8.90%
8.90%
8.89%
8.89%
8.88%
8.88%
8.87%
8.87%
8.86%
8.86%
8.85%
8.85%
8.84%
8.84%
8.83%
8.82%
8.82%



USGG30YR Index PX_LAST Yield %

2/6/1996
2/5/1996
2/2/1996
2/1/1996
1/31/1996
1/30/1996
1/29/1996
1/26/1996
1/25/1996
1/24/1996
1/23/1996
1/22/1996
1/19/1996
1/18/1996
1/17/1996
1/16/1996
1/15/1996
1/12/1996
1/11/1996
1/10/1996
1/0/1996
1/8/1996
1/5/1996
1/4/1996
1/3/1996
1/2/1996
1/1/1996
12/29/1995
12/28/1995
12/27/1995
12/26/1995
12/25/1995
12/22/1995
12/21/1995
12/20/1995
12/19/1995
12/18/1995
12/15/1995
12/14/1995
12/13/1995
12/12/1995
12/11/1995
12/8/1995
12/7/1995
12/6/1995
12/5/1995
12/4/1995
12/1/1995
11/30/1995
11/29/1995
11/28/1995
11/27/1995
11/24/1995
11/23/1995
11/22/1995
11/21/1995
11/20/1995
11/17/1995
11/16/1995
11/15/1995
11/14/1995

6.13
6.16
6.16
6.07
6.03
6.04
6.09
6.04
6.11
6.04
6.09
6.04
5.97
5.99
6.01
6.06
6.15
6.15
6.15
6.18
6.11
6.04
6.04
6.03
5.96
5.96
5.95
5.95
5.98
6.01
6.04
6.07
6.06
6.09
6.12
6.11
6.20
6.10
6.09
6.08
6.05
6.05
6.05
6.08
6.03
6.05
6.03
6.09
6.13
6.20
6.23
6.22
6.25
6.28
6.28
6.27
6.25
6.23
6.22
6.29
6.29

6.13%
6.16%
6.16%
6.07%
6.03%
6.04%
6.09%
6.04%
6.11%
6.04%
6.09%
6.04%
5.97%
5.99%
6.01%
6.06%
6.15%
6.15%
6.15%
6.18%
6.11%
6.04%
6.04%
6.03%
5.96%
5.96%
5.95%
5.95%
5.98%
6.01%
6.04%
6.07%
6.06%
6.09%
6.12%
6.11%
6.20%
6.10%
6.09%
6.08%
6.05%
6.05%
6.05%
6.08%
6.03%
6.05%
6.03%
6.09%
6.13%
6.20%
6.23%
6.22%
6.25%
6.28%
6.28%
6.27%
6.25%
6.23%
6.22%
6.29%
6.29%

Lagged Yield
6.47%
6.48%
6.49%
6.49%
6.50%
6.50%
6.51%
6.52%
6.52%
6.53%
6.54%
6.54%
6.55%
6.56%
6.56%
6.57%
6.58%
6.58%
6.59%
6.59%
6.60%
6.61%
6.61%
6.62%
6.63%
6.63%
6.64%
6.65%
6.66%
6.66%
6.67%
6.68%
6.68%
6.69%
6.70%
6.70%
6.71%
6.72%
6.72%
6.73%
6.74%
6.74%
6.75%
6.76%
6.77%
6.77%
6.78%
6.79%
6.80%
6.80%
6.81%
6.82%
6.82%
6.83%
6.84%
6.84%
6.85%
6.86%
6.86%
6.87%
6.88%

MOODUBAA Index PX_LAST Yield % Lagged Yield

12/23/1994
12/22/1994
12/21/1994
12/20/1994
12/19/1994
12/16/1994
12/15/1994
12/14/1994
12/13/1994
12/12/1994
12/9/1994
12/8/1994
12/7/1994
12/6/1994
12/5/1994
12/2/1994
12/1/1994
11/30/1994
11/29/1994
11/28/1994
11/25/1994
11/23/1994
11/22/1994
11/21/1994
11/18/1994
11/17/1994
11/16/1994
11/15/1994
11/14/1994
11/10/1994
11/9/1994
11/8/1994
11/7/1994
11/4/1994
11/3/1994
11/2/1994
11/1/1994
10/31/1994
10/28/1994
10/27/1994
10/26/1994
10/25/1994
10/24/1994
10/21/1994
10/20/1994
10/19/1994
10/18/1994
10/17/1994
10/14/1994
10/13/1994
10/12/1994
10/11/1994
10/10/1994
10/7/1994
10/6/1994
10/5/1994
10/4/1994
10/3/1994
9/30/1994
9/29/1994
9/28/1994

9.14
9.17
9.13
9.14
9.14
9.14
9.15
9.12
9.15

9.2
9.13
9.16
9.17
9.12

9.2
9.18
9.27
9.25

9.3
9.25
9.22
9.21
9.36

9.4

9.4
9.43
9.36

9.3
9.37
9.41
9.36
9.41
9.45
9.42
9.39
9.35
9.34
9.25
9.25
9.33
9.35
9.35
9.33
9.28
9.28
9.19
9.16
9.16
9.14
9.14

9.2
9.26
9.26
9.26
9.29
9.29
9.21
9.22
9.17

9.2

9.2

9.14%
9.17%
9.13%
9.14%
9.14%
9.14%
9.15%
9.12%
9.15%
9.20%
9.13%
9.16%
9.17%
9.12%
9.20%
9.18%
9.27%
9.25%
9.30%
9.25%
9.22%
9.21%
9.36%
9.40%
9.40%
9.43%
9.36%
9.30%
9.37%
9.41%
9.36%
9.41%
9.45%
9.42%
9.39%
9.35%
9.34%
9.25%
9.25%
9.33%
9.35%
9.35%
9.33%
9.28%
9.28%
9.19%
9.16%
9.16%
9.14%
9.14%
9.20%
9.26%
9.26%
9.26%
9.29%
9.29%
9.21%
9.22%
9.17%
9.20%
9.20%

8.81%
8.81%
8.80%
8.80%
8.79%
8.79%
8.78%
8.77%
8.77%
8.76%
8.76%
8.75%
8.74%
8.74%
8.73%
8.72%
8.71%
8.71%
8.70%
8.69%
8.68%
8.67%
8.67%
8.66%
8.65%
8.64%
8.63%
8.62%
8.61%
8.60%
8.60%
8.59%
8.58%
8.57%
8.56%
8.55%
8.54%
8.53%
8.53%
8.52%
8.51%
8.50%
8.49%
8.49%
8.48%
8.47%
8.46%
8.46%
8.45%
8.44%
8.44%
8.43%
8.42%
8.41%
8.41%
8.40%
8.39%
8.38%
8.38%
8.37%
8.36%



USGG30YR Index PX_LAST Yield %

11/13/1995
11/10/1995
11/9/1995
11/8/1995
11/7/1995
11/6/1995
11/3/1995
11/2/1995
11/1/1995
10/31/1995
10/30/1995
10/27/1995
10/26/1995
10/25/1995
10/24/1995
10/23/1995
10/20/1995
10/19/1995
10/18/1995
10/17/1995
10/16/1995
10/13/1995
10/12/1995
10/11/1995
10/10/1995
10/9/1995
10/6/1995
10/5/1995
10/4/1995
10/3/1995
10/2/1995
9/29/1995
9/28/1995
9/27/1995
9/26/1995
9/25/1995
9/22/1995
9/21/1995
9/20/1995
9/19/1995
9/18/1995
9/15/1995
9/14/1995
9/13/1995
9/12/1995
9/11/1995
9/8/1995
9/7/1995
9/6/1995
9/5/1995
9/4/1995
9/1/1995
8/31/1995
8/30/1995
8/29/1995
8/28/1995
8/25/1995
8/24/1995
8/23/1995
8/22/1995
8/21/1995

6.28
6.34
6.28
6.25
6.31
6.29
6.28
6.24
6.30
6.33
6.35
6.36
6.39
6.32
6.33
6.39
6.36
6.31
6.33
6.28
6.30
6.30
6.39
6.43
6.44
6.42
6.42
6.42
6.43
6.46
6.48
6.50
6.59
6.58
6.58
6.58
6.58
6.56
6.47
6.49
6.53
6.48
6.47
6.52
6.50
6.59
6.59
6.60
6.59
6.57
6.61
6.62
6.65
6.70
6.71
6.70
6.70
6.81
6.91
6.89
6.87

6.28%
6.34%
6.28%
6.25%
6.31%
6.29%
6.28%
6.24%
6.30%
6.33%
6.35%
6.36%
6.39%
6.32%
6.33%
6.39%
6.36%
6.31%
6.33%
6.28%
6.30%
6.30%
6.39%
6.43%
6.44%
6.42%
6.42%
6.42%
6.43%
6.46%
6.48%
6.50%
6.59%
6.58%
6.58%
6.58%
6.58%
6.56%
6.47%
6.49%
6.53%
6.48%
6.47%
6.52%
6.50%
6.59%
6.59%
6.60%
6.59%
6.57%
6.61%
6.62%
6.65%
6.70%
6.71%
6.70%
6.70%
6.81%
6.91%
6.89%
6.87%

Lagged Yield
6.88%
6.89%
6.90%
6.90%
6.91%
6.92%
6.93%
6.93%
6.94%
6.95%
6.96%
6.97%
6.97%
6.98%
6.99%
6.99%
7.00%
7.01%
7.02%
7.02%
7.03%
7.04%
7.05%
7.06%
7.06%
7.07%
7.08%
7.08%
7.09%
7.10%
7.10%
7.11%
7.12%
7.12%
7.13%
7.14%
7.14%
7.15%
7.16%
7.16%
717%
7.18%
7.18%
7.19%
7.20%
7.20%
7.21%
7.22%
7.23%
7.23%
7.24%
7.25%
7.25%
7.26%
7.27%
7.27%
7.28%
7.29%
7.29%
7.30%
7.31%

MOODUBAA Index PX_LAST Yield % Lagged Yield

9/27/1994
9/26/1994
9/23/1994
9/22/1994
9/21/1994
9/20/1994
9/16/1994
9/15/1994
9/14/1994
9/13/1994
9/12/1994

9/8/1994

9/7/1994

9/6/1994

9/2/1994

9/1/1994
8/31/1994
8/30/1994
8/29/1994
8/26/1994
8/25/1994
8/24/1994
8/23/1994
8/22/1994
8/19/1994
8/18/1994
8/17/1994
8/16/1994
8/15/1994
8/12/1994
8/11/1994
8/10/1994

8/9/1994

8/8/1994

8/5/1994

8/4/1994

8/3/1994

8/2/1994

8/1/1994
7/29/1994
7/28/1994
7/27/1994
7/26/1994
7/25/1994
7/22/1994
7/21/1994
7/20/1994
7/19/1994
7/18/1994
7/15/1994
7/14/1994
7/13/1994
7/12/1994
7/11/1994

7/8/1994

71711994

71611994

7/5/1994

7/1/1994
6/30/1994
6/29/1994

9.1
9.05
9.05
9.03
9.04
9.03
9.03

8.9
8.92
8.95
8.97
8.85
8.83
8.77
8.77
8.75
8.75
8.76
8.78
8.78
8.81
8.76
8.81
8.83
8.78
8.76
8.67

8.7
8.78
8.78
8.85
8.79
8.79
8.73
8.75
8.62

8.6

8.6
8.64
8.61
8.75
8.81
8.77
8.76
8.78
8.76
8.76
8.69
8.71
8.75
8.76

8.9
8.93
8.96
8.93
8.83
8.86
8.84
8.84
8.85
8.78

9.11%
9.05%
9.05%
9.03%
9.04%
9.03%
9.03%
8.90%
8.92%
8.95%
8.97%
8.85%
8.83%
8.77%
8.77%
8.75%
8.75%
8.76%
8.78%
8.78%
8.81%
8.76%
8.81%
8.83%
8.78%
8.76%
8.67%
8.70%
8.78%
8.78%
8.85%
8.79%
8.79%
8.73%
8.75%
8.62%
8.60%
8.60%
8.64%
8.61%
8.75%
8.81%
8.77%
8.76%
8.78%
8.76%
8.76%
8.69%
8.71%
8.75%
8.76%
8.90%
8.93%
8.96%
8.93%
8.83%
8.86%
8.84%
8.84%
8.85%
8.78%

8.35%
8.35%
8.34%
8.33%
8.33%
8.32%
8.31%
8.31%
8.30%
8.30%
8.29%
8.28%
8.28%
8.27%
8.27%
8.26%
8.26%
8.25%
8.25%
8.24%
8.24%
8.23%
8.22%
8.22%
8.21%
8.21%
8.20%
8.19%
8.19%
8.18%
8.17%
8.16%
8.16%
8.15%
8.14%
8.13%
8.12%
8.12%
8.11%
8.10%
8.10%
8.09%
8.08%
8.07%
8.07%
8.06%
8.05%
8.05%
8.04%
8.03%
8.03%
8.02%
8.01%
8.00%
8.00%
7.99%
7.98%
7.97%
7.97%
7.96%
7.95%



USGG30YR Index PX_LAST Yield %

8/18/1995
8/17/1995
8/16/1995
8/15/1995
8/14/1995
8/11/1995
8/10/1995
8/9/1995
8/8/1995
8/7/1995
8/4/1995
8/3/1995
8/2/1995
8/1/1995
7/31/1995
7/28/1995
7/27/1995
7/26/1995
7/25/1995
7/24/1995
7/21/1995
7/20/1995
7/19/1995
7/18/1995
7117/1995
7/14/1995
7/13/1995
7/12/1995
7/111/1995
7/10/1995
7/7/1995
7/6/1995
7/5/1995
7/4/1995
7/3/1995
6/30/1995
6/29/1995
6/28/1995
6/27/1995
6/26/1995
6/23/1995
6/22/1995
6/21/1995
6/20/1995
6/19/1995
6/16/1995
6/15/1995
6/14/1995
6/13/1995
6/12/1995
6/9/1995
6/8/1995
6/7/1995
6/6/1995
6/56/1995
6/2/1995
6/1/1995
5/31/1995
5/30/1995
5/29/1995
5/26/1995

6.90
6.90
6.89
6.89
6.95
6.99
6.95
6.92
6.89
6.89
6.91
6.93
6.86
6.90
6.85
6.90
6.84
6.88
6.82
6.88
6.96
6.86
6.86
6.76
6.68
6.60
6.56
6.54
6.58
6.52
6.52
6.51
6.60
6.63
6.63
6.62
6.64
6.51
6.55
6.55
6.50
6.47
6.55
6.58
6.57
6.62
6.60
6.57
6.55
6.70
6.73
6.61
6.55
6.51
6.52
6.53
6.62
6.65
6.66
6.75
6.75

6.90%
6.90%
6.89%
6.89%
6.95%
6.99%
6.95%
6.92%
6.89%
6.89%
6.91%
6.93%
6.86%
6.90%
6.85%
6.90%
6.84%
6.88%
6.82%
6.88%
6.96%
6.86%
6.86%
6.76%
6.68%
6.60%
6.56%
6.54%
6.58%
6.52%
6.52%
6.51%
6.60%
6.63%
6.63%
6.62%
6.64%
6.51%
6.55%
6.55%
6.50%
6.47%
6.55%
6.58%
6.57%
6.62%
6.60%
6.57%
6.55%
6.70%
6.73%
6.61%
6.55%
6.51%
6.52%
6.53%
6.62%
6.65%
6.66%
6.75%
6.75%

Lagged Yield
7.31%
7.32%
7.32%
7.33%
7.34%
7.34%
7.35%
7.35%
7.36%
7.37%
7.37%
7.38%
7.38%
7.39%
7.39%
7.40%
7.40%
7.41%
7.42%
7.42%
7.43%
7.43%
7.43%
7.44%
7.45%
7.45%
7.46%
7.46%
7.47%
7.48%
7.49%
7.49%
7.50%
7.50%
7.51%
7.52%
7.52%
7.53%
7.53%
7.54%
7.55%
7.55%
7.56%
7.56%
7.57%
7.58%
7.58%
7.59%
7.59%
7.60%
7.60%
7.60%
7.61%
7.61%
7.62%
7.62%
7.63%
7.63%
7.64%
7.64%
7.64%

MOODUBAA Index PX_LAST Yield % Lagged Yield

6/28/1994
6/27/1994
6/24/1994
6/23/1994
6/22/1994
6/21/1994
6/20/1994
6/17/1994
6/16/1994
6/15/1994
6/14/1994
6/13/1994
6/10/1994

6/9/1994

6/8/1994

6/7/1994

6/6/1994

6/3/1994

6/2/1994

6/1/1994
5/31/1994
5/27/1994
5/26/1994
5/25/1994
5/24/1994
5/23/1994
5/20/1994
5/19/1994
5/18/1994
5/17/1994
5/16/1994
5/13/1994
5/12/1994
5/11/1994
5/10/1994

5/9/1994

5/6/1994

5/5/1994

5/4/1994

5/3/1994

5/2/1994
4/29/1994
4/28/1994
4/26/1994
4/25/1994
4/22/1994
4/21/1994
4/20/1994
4/19/1994
4/18/1994
4/15/1994
4/14/1994
4/13/1994
4/12/1994
4/11/1994

4/8/1994

4/7/1994

4/6/1994

4/5/1994

4/4/1094
3/31/1994

8.79
8.73
8.77
8.67
8.67
8.76
8.72

8.7
8.61

8.6
8.54
8.62
8.56

8.5
8.51
8.48
8.45
8.49

8.6
8.64
8.67
8.62

8.6

8.6
8.61
8.65
8.55
8.46
8.49
8.47
8.66
8.69
8.73

8.8
8.66
8.76
8.68
8.52
8.55
8.53
8.51
8.49
8.48
8.32
8.33

8.4
8.42
8.54
8.57

8.6
8.49
8.48
8.46
8.41
8.46
8.48
8.44
8.47

8.5
8.63
8.31

8.79%
8.73%
8.77%
8.67%
8.67%
8.76%
8.72%
8.70%
8.61%
8.60%
8.54%
8.62%
8.56%
8.50%
8.51%
8.48%
8.45%
8.49%
8.60%
8.64%
8.67%
8.62%
8.60%
8.60%
8.61%
8.65%
8.55%
8.46%
8.49%
8.47%
8.66%
8.69%
8.73%
8.80%
8.66%
8.76%
8.68%
8.52%
8.55%
8.53%
8.51%
8.49%
8.48%
8.32%
8.33%
8.40%
8.42%
8.54%
8.57%
8.60%
8.49%
8.48%
8.46%
8.41%
8.46%
8.48%
8.44%
8.47%
8.50%
8.63%
8.31%

7.94%
7.94%
7.93%
7.92%
7.92%
7.91%
7.90%
7.89%
7.89%
7.88%
7.88%
7.87%
7.86%
7.86%
7.85%
7.85%
7.84%
7.84%
7.83%
7.83%
7.82%
7.82%
7.81%
7.81%
7.81%
7.80%
7.80%
7.79%
7.79%
7.79%
7.78%
7.78%
7.78%
7.77%
7.77%
7.77%
7.76%
7.76%
7.76%
7.75%
7.75%
7.75%
7.74%
7.74%
7.74%
7.74%
7.73%
7.73%
7.73%
7.73%
7.72%
7.72%
7.72%
7.71%
7.71%
7.71%
7.71%
7.71%
7.70%
7.70%
7.70%



USGG30YR Index PX_LAST Yield %

5/25/1995
5/24/1995
5/23/1995
5/22/1995
5/19/1995
5/18/1995
5/17/1995
5/16/1995
5/15/1995
5/12/1995
5/11/1995
5/10/1995

5/9/1995

5/8/1995

5/5/1995

5/4/1995

5/3/1995

5/2/1995

5/1/1995
4/28/1995
4/27/1995
4/26/1995
4/25/1995
4/24/1995
4/21/1995
4/20/1995
4/19/1995
4/18/1995
4/17/1995
4/14/1995
4/13/1995
4/12/1995
4/11/1995
4/10/1995

4/7/1995

4/6/1995

4/5/1995

4/4/1995

4/3/1995
3/31/1995
3/30/1995
3/29/1995
3/28/1995
3/27/1995
3/24/1995
3/23/1995
3/22/1995
3/21/1995
3/20/1995
3/17/1995
3/16/1995
3/15/1995
3/14/1995
3/13/1995
3/10/1995

3/9/1995

3/8/1995

3/7/1995

3/6/1995

3/3/1995

3/2/1995

6.72
6.74
6.86
6.92
6.92
6.89
6.86
6.86
6.94
6.99
6.99
7.00
6.94
7.03
7.02
7.16
7.24
7.31
7.34
7.34
7.34
7.32
7.32
7.31
7.33
7.35
7.36
7.39
7.37
7.34
7.33
7.35
7.37
7.39
7.39
7.35
7.37
7.38
7.39
7.43
7.41
7.38
7.39
7.32
7.36
7.44
7.45
7.45
7.40
7.37
7.37
7.36
7.36
7.45
7.46
7.51
7.54
7.63
7.59
7.54
7.49

6.72%
6.74%
6.86%
6.92%
6.92%
6.89%
6.86%
6.86%
6.94%
6.99%
6.99%
7.00%
6.94%
7.03%
7.02%
7.16%
7.24%
7.31%
7.34%
7.34%
7.34%
7.32%
7.32%
7.31%
7.33%
7.35%
7.36%
7.39%
7.37%
7.34%
7.33%
7.35%
7.37%
7.39%
7.39%
7.35%
7.37%
7.38%
7.39%
7.43%
7.41%
7.38%
7.39%
7.32%
7.36%
7.44%
7.45%
7.45%
7.40%
7.37%
7.37%
7.36%
7.36%
7.45%
7.46%
7.51%
7.54%
7.63%
7.59%
7.54%
7.49%

Lagged Yield
7.65%
7.65%
7.65%
7.66%
7.66%
7.66%
7.67%
7.67%
7.67%
7.68%
7.68%
7.68%
7.68%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.72%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%

MOODUBAA Index PX_LAST Yield % Lagged Yield

3/30/1994
3/29/1994
3/28/1994
3/25/1994
3/24/1994
3/23/1994
3/22/1994
3/21/1994
3/18/1994
3/17/1994
3/16/1994
3/15/1994
3/14/1994
3/11/1994
3/10/1994

3/9/1994

3/8/1994

3/7/1994

3/4/1994

3/3/1994

3/2/1994

3/1/1994
2/28/1994
2/25/1994
2/24/1994
2/23/1994
2/22/1994
2/18/1994
2/117/1994
2/16/1994
2/15/1994
2/14/1994
21171994
2/10/1994

2/9/1994

2/8/1994

2/7/1994

2/4/1994

2/3/1994

2/2/1994

2/1/1994
1/31/1994
1/28/1994
1/27/1994
1/26/1994
1/25/1994
1/24/1994
1/21/1994
1/20/1994
1/19/1994
1/18/1994
1/17/1994
1/14/1994
1/13/1994
1/12/1994
1/11/1994
1/10/1994

1/7/1994

1/6/1994

1/56/1994

1/4/1994

8.27
8.23
8.17
8.17
8.15
8.06
8.06
8.16

8.1
8.04
8.05

8.1
8.14
8.13
8.15
8.05
8.04
8.02
8.07
8.06
8.01
7.99
7.92
7.95
7.95

7.9
7.86
7.87
7.79
7.72
7.72
7.71

7.7
7.73
7.73
7.74
7.71
7.68
7.63

7.6
7.61
7.54
7.53

7.6
7.65
7.65
7.63
7.63
7.62
7.65
7.65
7.68
7.68
7.63
7.57
7.63
7.64
7.66
7.77
7.82
7.81

8.27%
8.23%
8.17%
8.17%
8.15%
8.06%
8.06%
8.16%
8.10%
8.04%
8.05%
8.10%
8.14%
8.13%
8.15%
8.05%
8.04%
8.02%
8.07%
8.06%
8.01%
7.99%
7.92%
7.95%
7.95%
7.90%
7.86%
7.87%
7.79%
7.72%
7.72%
7.71%
7.70%
7.73%
7.73%
7.74%
7.71%
7.68%
7.63%
7.60%
7.61%
7.54%
7.53%
7.60%
7.65%
7.65%
7.63%
7.63%
7.62%
7.65%
7.65%
7.68%
7.68%
7.63%
7.57%
7.63%
7.64%
7.66%
7.77%
7.82%
7.81%

7.70%
7.70%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.72%
7.72%
7.72%
7.72%
7.72%
7.73%
7.73%
7.73%
7.73%
7.73%
7.74%
7.74%
7.74%
7.74%
7.74%
7.75%
7.75%
7.75%
7.76%
7.76%
7.76%
7.76%
7.77%
7.77%
7.77%
7.78%
7.78%
7.78%
7.78%
7.78%



USGG30YR Index PX_LAST Yield %

3/1/1995
2/28/1995
2/27/1995
2/24/1995
2/23/1995
2/22/1995
2/21/1995
2/20/1995
2/17/1995
2/16/1995
2/15/1995
2/14/1995
2/13/1995
2/10/1995

2/9/1995

2/8/1995

2/7/1995

2/6/1995

2/3/1995

2/2/1995

2/1/1995
1/31/1995
1/30/1995
1/27/1995
1/26/1995
1/25/1995
1/24/1995
1/23/1995
1/20/1995
1/19/1995
1/18/1995
1/17/1995
1/16/1995
1/13/1995
1/12/1995
1/11/1995
1/10/1995

1/0/1995

1/6/1995

1/5/1995

1/4/1995

1/3/1995

1/2/1995

12/30/1994
12/29/1994
12/28/1994
12/27/1994
12/26/1994
12/23/1994
12/22/1994
12/21/1994
12/20/1994
12/19/1994
12/16/1994
12/15/1994
12/14/1994
12/13/1994
12/12/1994

12/9/1994

12/8/1994

12/7/1994

7.45
7.44
7.47
7.53
7.55
7.54
7.61
7.59
7.59
7.57
7.56
7.61
7.67
7.67
7.68
7.64
7.64
7.64
7.63
7.74
7.75
7.70
7.75
7.73
7.84
7.87
7.93
7.91
7.89
7.82
7.77
7.77
7.79
7.79
7.88
7.84
7.87
7.88
7.86
7.88
7.85
7.92
7.88
7.88
7.84
7.83
7.76
7.83
7.83
7.85
7.84
7.85
7.84
7.85
7.87
7.87
7.85
7.92
7.86
7.86
7.89

7.45%
7.44%
7.47%
7.53%
7.55%
7.54%
7.61%
7.59%
7.59%
7.57%
7.56%
7.61%
7.67%
7.67%
7.68%
7.64%
7.64%
7.64%
7.63%
7.74%
7.75%
7.70%
7.75%
7.73%
7.84%
7.87%
7.93%
7.91%
7.89%
7.82%
7.77%
7.77%
7.79%
7.79%
7.88%
7.84%
7.87%
7.88%
7.86%
7.88%
7.85%
7.92%
7.88%
7.88%
7.84%
7.83%
7.76%
7.83%
7.83%
7.85%
7.84%
7.85%
7.84%
7.85%
7.87%
7.87%
7.85%
7.92%
7.86%
7.86%
7.89%

Lagged Yield
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.69%
7.69%
7.69%
7.69%
7.68%
7.68%
7.68%
7.68%
7.67%
7.67%
7.67%
7.66%
7.66%
7.66%
7.66%
7.65%
7.65%
7.65%
7.64%
7.64%
7.64%
7.64%
7.63%
7.63%
7.62%
7.62%
7.62%
7.61%
7.61%
7.60%
7.60%
7.59%
7.59%
7.58%
7.58%
7.57%
7.57%
7.56%
7.56%
7.55%
7.55%
7.54%
7.54%

MOODUBAA Index PX_LAST Yield % Lagged Yield

1/3/1994
12/31/1993
12/30/1993
12/29/1993
12/28/1993
12/27/1993
12/23/1993
12/22/1993
12/21/1993
12/20/1993
12/17/1993
12/16/1993
12/15/1993
12/14/1993
12/13/1993
12/10/1993

12/9/1993
12/8/1993
12/7/1993
12/6/1993
12/3/1993
12/2/1993
12/1/1993
11/30/1993
11/29/1993
11/26/1993
11/24/1993
11/23/1993
11/22/1993
11/19/1993
11/18/1993
11/17/1993
11/16/1993
11/15/1993
11/12/1993
11/11/1993
11/10/1993
11/8/1993
11/5/1993
11/4/1993
11/3/1993
11/2/1993
11/1/1993
10/29/1993
10/28/1993
10/27/1993
10/26/1993
10/25/1993
10/22/1993
10/21/1993
10/20/1993
10/19/1993
10/18/1993
10/15/1993
10/14/1993
10/13/1993
10/12/1993
10/11/1993
10/8/1993
10/7/1993
10/6/1993

7.87
7.82

7.8
7.73
7.73
7.71
7.77
7.73
7.79
7.77
7.77
7.78
7.77
7.75
7.71
7.66
7.65
7.64
7.64
7.66
7.73
7.73
7.76
7.78
7.64
7.75
7.78
7.76
7.82

7.8
7.74
7.68
7.71
7.69
7.68
7.69
7.69
7.68

7.7
7.66
7.58
7.48

7.4
7.35
7.35
7.34

7.3
7.29
7.25

7.2
7.14
7.16
7.17
7.13
7.19
7.25
7.24
7.25
7.28
7.36
7.36

7.87%
7.82%
7.80%
7.73%
7.73%
7.71%
7.77%
7.73%
7.79%
7.77%
7.77%
7.78%
7.77%
7.75%
7.71%
7.66%
7.65%
7.64%
7.64%
7.66%
7.73%
7.73%
7.76%
7.78%
7.64%
7.75%
7.78%
7.76%
7.82%
7.80%
7.74%
7.68%
7.71%
7.69%
7.68%
7.69%
7.69%
7.68%
7.70%
7.66%
7.58%
7.48%
7.40%
7.35%
7.35%
7.34%
7.30%
7.29%
7.25%
7.20%
7.14%
7.16%
717%
7.13%
7.19%
7.25%
7.24%
7.25%
7.28%
7.36%
7.36%

7.78%
7.79%
7.79%
7.79%
7.79%
7.79%
7.79%
7.80%
7.80%
7.80%
7.80%
7.80%
7.80%
7.80%
7.81%
7.81%
7.81%
7.81%
7.82%
7.82%
7.82%
7.82%
7.83%
7.83%
7.83%
7.84%
7.84%
7.84%
7.85%
7.85%
7.85%
7.86%
7.86%
7.86%
7.87%
7.87%
7.88%
7.88%
7.88%
7.89%
7.89%
7.90%
7.90%
7.91%
7.92%
7.92%
7.93%
7.94%
7.94%
7.95%
7.96%
7.96%
7.97%
7.98%
7.98%
7.99%
8.00%
8.00%
8.01%
8.01%
8.01%



USGG30YR Index PX_LAST Yield %

12/6/1994
12/5/1994
12/2/1994
12/1/1994
11/30/1994
11/29/1994
11/28/1994
11/25/1994
11/24/1994
11/23/1994
11/22/1994
11/21/1994
11/18/1994
11/17/1994
11/16/1994
11/15/1994
11/14/1994
11/11/1994
11/10/1994
11/9/1994
11/8/1994
11/7/1994
11/4/1994
11/3/1994
11/2/1994
11/1/1994
10/31/1994
10/28/1994
10/27/1994
10/26/1994
10/25/1994
10/24/1994
10/21/1994
10/20/1994
10/19/1994
10/18/1994
10/17/1994
10/14/1994
10/13/1994
10/12/1994
10/11/1994
10/10/1994
10/7/1994
10/6/1994
10/5/1994
10/4/1994
10/3/1994
9/30/1994
9/29/1994
9/28/1994
9/27/1994
9/26/1994
9/23/1994
9/22/1994
9/21/1994
9/20/1994
9/19/1994
9/16/1994
9/15/1994
9/14/1994
9/13/1994

7.85
7.93
7.91
8.02
8.00
8.03
7.98
7.93
7.95
7.95
8.04
8.13
8.13
8.13
8.09
8.05
8.08
8.15
8.15
8.11
8.13
8.16
8.16
8.10
8.10
8.06
7.97
7.96
8.05
8.07
8.05
8.05
7.98
7.99
7.89
7.87
7.82
7.83
7.85
7.90
7.87
7.90
7.91
7.95
7.95
7.88
7.85
7.82
7.84
7.81
7.85
7.80
7.79
7.78
7.81
7.78
7.76
7.77
7.64
7.67
7.68

7.85%
7.93%
7.91%
8.02%
8.00%
8.03%
7.98%
7.93%
7.95%
7.95%
8.04%
8.13%
8.13%
8.13%
8.09%
8.05%
8.08%
8.15%
8.15%
8.11%
8.13%
8.16%
8.16%
8.10%
8.10%
8.06%
7.97%
7.96%
8.05%
8.07%
8.05%
8.05%
7.98%
7.99%
7.89%
7.87%
7.82%
7.83%
7.85%
7.90%
7.87%
7.90%
7.91%
7.95%
7.95%
7.88%
7.85%
7.82%
7.84%
7.81%
7.85%
7.80%
7.79%
7.78%
7.81%
7.78%
7.76%
7.77%
7.64%
7.67%
7.68%

Lagged Yield
7.53%
7.53%
7.52%
7.51%
7.51%
7.50%
7.49%
7.49%
7.48%
7.47%
7.47%
7.46%
7.45%
7.44%
7.43%
7.42%
7.42%
7.41%
7.40%
7.39%
7.38%
7.37%
7.36%
7.35%
7.34%
7.33%
7.33%
7.32%
7.31%
7.30%
7.29%
7.28%
7.27%
7.27%
7.26%
7.25%
7.24%
7.23%
7.22%
7.22%
7.21%
7.20%
7.19%
7.19%
7.18%
717%
7.16%
7.15%
7.15%
7.14%
7.13%
7.12%
7.11%
7.11%
7.10%
7.09%
7.08%
7.08%
7.07%
7.06%
7.05%

MOODUBAA Index PX_LAST Yield % Lagged Yield

10/5/1993
10/4/1993
10/1/1993
9/30/1993
9/29/1993
9/28/1993
9/27/1993
9/24/1993
9/23/1993
9/22/1993
9/21/1993
9/20/1993
9/17/1993
9/16/1993
9/15/1993
9/14/1993
9/13/1993
9/10/1993

9/9/1993

9/8/1993

9/7/1993

9/3/1993

9/2/1993

9/1/1993
8/31/1993
8/30/1993
8/27/1993
8/26/1993
8/25/1993
8/24/1993
8/23/1993
8/20/1993
8/19/1993
8/18/1993
8/17/1993
8/16/1993
8/13/1993
8/12/1993
8/11/1993
8/10/1993

8/9/1993

8/6/1993

8/5/1993

8/4/1993

8/3/1993

8/2/1993
7/30/1993
7/29/1993
7/28/1993
7/27/1993
7/26/1993
7/22/1993
7/21/1993
7/20/1993
7/19/1993
7/16/1993
7/15/1993
7/14/1993
7/13/1993
7/12/1993

7/9/1993

7.35
7.35
7.34
7.39
7.35
7.31
7.33
7.41
7.41
7.42
7.43
7.41
7.37
7.36

7.3
7.31

7.3
7.36
7.39
7.26
7.28
7.31
7.36
7.39
7.39
7.41
7.42

7.4
7.44
7.47

7.5
7.49
7.49
7.53
7.56
7.56

7.6
7.63
7.65
7.68
7.71
7.76
7.76
7.82
7.82
7.95
7.96
7.94
7.97
7.99
7.99
7.97
7.94
7.92
7.89
7.88
7.88
7.89
7.92
7.91
7.92

7.35%
7.35%
7.34%
7.39%
7.35%
7.31%
7.33%
7.41%
7.41%
7.42%
7.43%
7.41%
7.37%
7.36%
7.30%
7.31%
7.30%
7.36%
7.39%
7.26%
7.28%
7.31%
7.36%
7.39%
7.39%
7.41%
7.42%
7.40%
7.44%
7.47%
7.50%
7.49%
7.49%
7.53%
7.56%
7.56%
7.60%
7.63%
7.65%
7.68%
7.71%
7.76%
7.76%
7.82%
7.82%
7.95%
7.96%
7.94%
7.97%
7.99%
7.99%
7.97%
7.94%
7.92%
7.89%
7.88%
7.88%
7.89%
7.92%
7.91%
7.92%

8.02%
8.02%
8.02%
8.03%
8.03%
8.03%
8.04%
8.04%
8.04%
8.05%
8.05%
8.06%
8.06%
8.06%
8.07%
8.07%
8.07%
8.08%
8.08%
8.09%
8.09%
8.10%
8.10%
8.11%
8.11%
8.11%
8.12%
8.12%
8.13%
8.13%
8.13%
8.14%
8.14%
8.15%
8.15%
8.15%
8.16%
8.16%
8.16%
8.17%
8.17%
8.17%
8.18%
8.18%
8.18%
8.18%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.20%
8.20%
8.20%
8.20%
8.20%
8.21%
8.21%
8.21%
8.21%



USGG30YR Index PX_LAST Yield %

9/12/1994
9/9/1994
9/8/1994
9/7/1994
9/6/1994
9/5/1994
9/2/1994
9/1/1994

8/31/1994

8/30/1994

8/29/1994

8/26/1994

8/25/1994

8/24/1994

8/23/1994

8/22/1994

8/19/1994

8/18/1994

8/17/1994

8/16/1994

8/15/1994

8/12/1994

8/11/1994

8/10/1994
8/9/1994
8/8/1994
8/5/1994
8/4/1994
8/3/1994
8/2/1994
8/1/1994

7/29/1994

7/28/1994

7/27/1994

7/26/1994

7/25/1994

7/22/1994

7/21/1994

7/20/1994

7/19/1994

7/18/1994

7/15/1994

7/14/1994

7/13/1994

7/12/1994

7/11/1994
7/8/1994
7/7/1994
7/6/1994
7/5/1994
7/4/1994
7/1/1994

6/30/1994

6/29/1994

6/28/1994

6/27/1994

6/24/1994

6/23/1994

6/22/1994

6/21/1994

6/20/1994

7.71
7.70
7.56
7.56
7.55
7.49
7.49
7.45
7.45
7.46
7.49
7.48
7.54
7.46
7.54
7.56
7.49
7.49
7.40
7.37
7.51
7.48
7.65
7.57
7.57
7.54
7.55
7.41
7.38
7.40
7.40
7.40
7.55
7.61
7.54
7.52
7.56
7.54
7.54
7.47
7.50
7.55
7.53
7.68
7.69
7.73
7.69
7.61
7.60
7.59
7.61
7.61
7.61
7.51
7.52
7.46
7.52
7.40
7.40
7.49
7.46

7.71%
7.70%
7.56%
7.56%
7.55%
7.49%
7.49%
7.45%
7.45%
7.46%
7.49%
7.48%
7.54%
7.46%
7.54%
7.56%
7.49%
7.49%
7.40%
7.37%
7.51%
7.48%
7.65%
7.57%
7.57%
7.54%
7.55%
7.41%
7.38%
7.40%
7.40%
7.40%
7.55%
7.61%
7.54%
7.52%
7.56%
7.54%
7.54%
7.47%
7.50%
7.55%
7.53%
7.68%
7.69%
7.73%
7.69%
7.61%
7.60%
7.59%
7.61%
7.61%
7.61%
7.51%
7.52%
7.46%
7.52%
7.40%
7.40%
7.49%
7.46%

Lagged Yield
7.05%
7.04%
7.03%
7.02%
7.02%
7.01%
7.01%
7.00%
6.99%
6.99%
6.98%
6.98%
6.97%
6.96%
6.96%
6.95%
6.94%
6.94%
6.93%
6.92%
6.92%
6.91%
6.91%
6.90%
6.89%
6.88%
6.88%
6.87%
6.86%
6.85%
6.85%
6.84%
6.83%
6.82%
6.81%
6.81%
6.80%
6.79%
6.78%
6.77%
6.76%
6.76%
6.75%
6.74%
6.73%
6.73%
6.72%
6.71%
6.70%
6.69%
6.68%
6.68%
6.67%
6.66%
6.65%
6.65%
6.64%
6.63%
6.62%
6.62%
6.61%

MOODUBAA Index PX_LAST Yield % Lagged Yield

7/8/1993

71711993

7/6/1993

7/2/1993

7/1/1993
6/30/1993
6/29/1993
6/28/1993
6/25/1993
6/24/1993
6/23/1993
6/22/1993
6/21/1993
6/18/1993
6/17/1993
6/16/1993
6/15/1993
6/14/1993
6/11/1993
6/10/1993

6/9/1993

6/8/1993

6/7/1993

6/4/1993

6/3/1993

6/2/1993

6/1/1993
5/28/1993
5/27/1993
5/26/1993
5/25/1993
5/24/1993
5/21/1993
5/20/1993
5/19/1993
5/18/1993
5/17/1993
5/14/1993
5/13/1993
5/12/1993
5/11/1993
5/10/1993

5/7/1993

5/6/1993

5/5/1993

5/4/1993

5/3/1993
4/30/1993
4/29/1993
4/28/1993
4/27/1993
4/26/1993
4/23/1993
4/22/1993
4/21/1993
4/20/1993
4/19/1993
4/16/1993
4/15/1993
4/14/1993
4/13/1993

7.94
7.95
7.96
7.95
7.95
7.95
7.94
7.95
7.97
8
8.01
8.02
8.02
8.03
8.04
8.04
8.04
8.05
8.04
8.1
8.12
8.14
8.12
8.16
8.11
8.13
8.13
8.22
8.2
8.27
8.27
8.28
8.28
8.24
8.26
8.27
8.22
8.2
8.2
8.14
8.09
8.09
8.11
8.07
8.07
8.09
8.12
8.14
8.12
8.14
8.12
8.08
8.04
8.02
8.02
8.02
8
8.01
8.01
8.03
8.06

7.94%
7.95%
7.96%
7.95%
7.95%
7.95%
7.94%
7.95%
7.97%
8.00%
8.01%
8.02%
8.02%
8.03%
8.04%
8.04%
8.04%
8.05%
8.04%
8.10%
8.12%
8.14%
8.12%
8.16%
8.11%
8.13%
8.13%
8.22%
8.20%
8.27%
8.27%
8.28%
8.28%
8.24%
8.26%
8.27%
8.22%
8.20%
8.20%
8.14%
8.09%
8.09%
8.11%
8.07%
8.07%
8.09%
8.12%
8.14%
8.12%
8.14%
8.12%
8.08%
8.04%
8.02%
8.02%
8.02%
8.00%
8.01%
8.01%
8.03%
8.06%

8.21%
8.22%
8.22%
8.22%
8.22%
8.22%
8.23%
8.23%
8.23%
8.23%
8.24%
8.24%
8.24%
8.24%
8.24%
8.24%
8.25%
8.25%
8.25%
8.25%
8.25%
8.25%
8.25%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.27%
8.27%
8.27%
8.27%
8.27%
8.28%
8.28%
8.28%
8.28%
8.28%
8.29%
8.29%
8.29%
8.29%
8.30%
8.30%
8.31%
8.31%
8.31%
8.32%



USGG30YR Index PX_LAST Yield %

6/17/1994
6/16/1994
6/15/1994
6/14/1994
6/13/1994
6/10/1994
6/9/1094
6/8/1994
6/7/1994
6/6/1994
6/3/1994
6/2/1994
6/1/1994
5/31/1994
5/30/1994
5/27/1994
5/26/1994
5/25/1994
5/24/1994
5/23/1994
5/20/1994
5/19/1994
5/18/1994
5/17/1994
5/16/1994
5/13/1994
5/12/1994
5/11/1994
5/10/1994
5/9/1994
5/6/1994
5/5/1994
5/4/1994
5/3/1994
5/2/1994
4/29/1994
4/28/1994
4/27/1994
4/26/1994
4/25/1994
4/22/1994
4/21/1994
4/20/1994
4/19/1994
4/18/1994
4/15/1994
4/14/1994
4/13/1994
4/12/1994
4/11/1994
4/8/1994
4/7/1994
4/6/1994
4/5/1994
4/4/1994
4/1/1994
3/31/1994
3/30/1994
3/29/1994
3/28/1994
3/25/1994

7.45
7.36
7.40
7.31
7.36
7.31
7.28
7.28
7.26
7.22
7.27
7.34
7.38
7.43
7.39
7.39
7.36
7.35
7.40
7.43
7.30
7.24
7.27
7.27
7.45
7.49
7.56
7.61
7.50
7.63
7.54
7.34
7.34
7.35
7.33
7.31
7.26
7.11
7.10
7.15
7.23
7.21
7.32
7.37
7.41
7.29
7.28
7.26
7.21
7.23
7.26
7.21
7.25
7.25
7.42
7.25
7.09
7.10
7.06
6.98
7.02

7.45%
7.36%
7.40%
7.31%
7.36%
7.31%
7.28%
7.28%
7.26%
7.22%
7.27%
7.34%
7.38%
7.43%
7.39%
7.39%
7.36%
7.35%
7.40%
7.43%
7.30%
7.24%
7.27%
7.27%
7.45%
7.49%
7.56%
7.61%
7.50%
7.63%
7.54%
7.34%
7.34%
7.35%
7.33%
7.31%
7.26%
7.11%
7.10%
7.15%
7.23%
7.21%
7.32%
7.37%
7.41%
7.29%
7.28%
7.26%
7.21%
7.23%
7.26%
7.21%
7.25%
7.25%
7.42%
7.25%
7.09%
7.10%
7.06%
6.98%
7.02%

Lagged Yield
6.60%
6.59%
6.59%
6.58%
6.57%
6.57%
6.56%
6.55%
6.55%
6.54%
6.54%
6.53%
6.53%
6.52%
6.51%
6.51%
6.50%
6.50%
6.49%
6.49%
6.48%
6.48%
6.47%
6.47%
6.47%
6.46%
6.46%
6.45%
6.45%
6.44%
6.44%
6.43%
6.43%
6.42%
6.42%
6.42%
6.41%
6.41%
6.41%
6.41%
6.40%
6.40%
6.40%
6.39%
6.39%
6.38%
6.38%
6.38%
6.38%
6.37%
6.37%
6.37%
6.36%
6.36%
6.36%
6.36%
6.35%
6.35%
6.35%
6.35%
6.35%

MOODUBAA Index PX_LAST Yield % Lagged Yield

4/12/1993
4/8/1993
4/7/1993
4/6/1993
4/5/1993
4/2/1993
4/1/1993

3/31/1993

3/30/1993

3/29/1993

3/26/1993

3/25/1993

3/24/1993

3/23/1993

3/22/1993

3/19/1993

3/18/1993

3/17/1993

3/16/1993

3/15/1993

3/12/1993

3/11/1993

3/10/1993
3/9/1993
3/8/1993
3/5/1993
3/4/1993
3/3/1993
3/2/1993
3/1/1993

2/26/1993

2/25/1993

2/24/1993

2/23/1993

2/22/1993

2/19/1993

2/18/1993

2/117/1993

2/16/1993

2/12/1993

211171993

2/10/1993
2/9/1993
2/8/1993
2/5/1993
2/4/1993
2/3/1993
2/2/1993
2/1/1993

1/29/1993

1/28/1993

1/27/1993

1/26/1993

1/25/1993

1/22/1993

1/21/1993

1/20/1993

1/19/1993

1/15/1993

1/14/1993

1/13/1993

8.09
8.15
8.21
8.24
8.26
8.24
8.21
8.18
8.17
8.18

8.2
8.12

8.1
8.07
8.08
8.09
8.07
8.11
8.13
8.15
8.11
8.05
8.03
8.05
8.01
8.05
8.01
8.04
8.09

8.1
8.16
8.14
8.11
8.08
8.25
8.22
8.23
8.32
8.35
8.35
8.42
8.44
8.41
8.42
8.39
8.41
8.44
8.46
8.42
8.42
8.44
8.47
8.48
8.46
8.55
8.57
8.57
8.54
8.57
8.61
8.65

8.09%
8.15%
8.21%
8.24%
8.26%
8.24%
8.21%
8.18%
8.17%
8.18%
8.20%
8.12%
8.10%
8.07%
8.08%
8.09%
8.07%
8.11%
8.13%
8.15%
8.11%
8.05%
8.03%
8.05%
8.01%
8.05%
8.01%
8.04%
8.09%
8.10%
8.16%
8.14%
8.11%
8.08%
8.25%
8.22%
8.23%
8.32%
8.35%
8.35%
8.42%
8.44%
8.41%
8.42%
8.39%
8.41%
8.44%
8.46%
8.42%
8.42%
8.44%
8.47%
8.48%
8.46%
8.55%
8.57%
8.57%
8.54%
8.57%
8.61%
8.65%

8.32%
8.32%
8.33%
8.33%
8.33%
8.33%
8.33%
8.33%
8.34%
8.34%
8.34%
8.34%
8.35%
8.35%
8.36%
8.36%
8.36%
8.37%
8.37%
8.38%
8.38%
8.39%
8.40%
8.40%
8.41%
8.42%
8.43%
8.44%
8.44%
8.45%
8.46%
8.47%
8.48%
8.48%
8.49%
8.50%
8.51%
8.52%
8.52%
8.53%
8.53%
8.54%
8.54%
8.54%
8.55%
8.55%
8.56%
8.56%
8.57%
8.57%
8.58%
8.59%
8.59%
8.60%
8.61%
8.61%
8.61%
8.61%
8.62%
8.62%
8.62%



USGG30YR Index PX_LAST Yield %

3/24/1994
3/23/1994
3/22/1994
3/21/1994
3/18/1994
3/17/1994
3/16/1994
3/15/1994
3/14/1994
3/11/1994
3/10/1994
3/9/1994
3/8/1994
3/7/1994
3/4/1994
3/3/1994
3/2/1994
3/1/1994
2/28/1994
2/25/1994
2/24/1994
2/23/1994
2/22/1994
2/21/1994
2/18/1994
2/117/1994
2/16/1994
2/15/1994
2/14/1994
2/11/1994
2/10/1994
2/9/1994
2/8/1994
2/7/1994
2/4/1994
2/3/1994
2/2/1994
2/1/1994
1/31/1994
1/28/1994
1/27/1994
1/26/1994
1/25/1994
1/24/1994
1/21/1994
1/20/1994
1/19/1994
1/18/1994
1/17/1994
1/14/1994
1/13/1994
1/12/1994
1/11/1994
1/10/1994
1/7/1994
1/6/1994
1/5/1994
1/4/1994
1/3/1994
12/31/1993
12/30/1993

6.95
6.89
6.85
6.96
6.92
6.83
6.80
6.89
6.94
6.90
6.96
6.83
6.86
6.80
6.84
6.84
6.77
6.78
6.66
6.71
6.74
6.65
6.60
6.66
6.63
6.54
6.46
6.45
6.44
6.41
6.44
6.41
6.45
6.39
6.36
6.30
6.28
6.31
6.24
6.22
6.26
6.31
6.34
6.30
6.28
6.27
6.30
6.26
6.31
6.30
6.26
6.17
6.23
6.24
6.23
6.34
6.40
6.35
6.42
6.35
6.34

6.95%
6.89%
6.85%
6.96%
6.92%
6.83%
6.80%
6.89%
6.94%
6.90%
6.96%
6.83%
6.86%
6.80%
6.84%
6.84%
6.77%
6.78%
6.66%
6.71%
6.74%
6.65%
6.60%
6.66%
6.63%
6.54%
6.46%
6.45%
6.44%
6.41%
6.44%
6.41%
6.45%
6.39%
6.36%
6.30%
6.28%
6.31%
6.24%
6.22%
6.26%
6.31%
6.34%
6.30%
6.28%
6.27%
6.30%
6.26%
6.31%
6.30%
6.26%
6.17%
6.23%
6.24%
6.23%
6.34%
6.40%
6.35%
6.42%
6.35%
6.34%

Lagged Yield
6.35%
6.35%
6.35%
6.35%
6.34%
6.34%
6.35%
6.35%
6.35%
6.35%
6.35%
6.34%
6.35%
6.35%
6.35%
6.35%
6.35%
6.35%
6.35%
6.35%
6.35%
6.35%
6.36%
6.36%
6.36%
6.36%
6.36%
6.36%
6.37%
6.37%
6.37%
6.37%
6.37%
6.38%
6.38%
6.38%
6.38%
6.39%
6.39%
6.39%
6.39%
6.40%
6.40%
6.40%
6.40%
6.41%
6.41%
6.41%
6.41%
6.42%
6.42%
6.42%
6.43%
6.43%
6.43%
6.44%
6.44%
6.44%
6.45%
6.45%
6.45%

MOODUBAA Index PX_LAST Yield % Lagged Yield

1/12/1993
1/11/1993
1/8/1993
1/7/1993
1/6/1993
1/5/1993
1/4/1993
12/31/1992
12/30/1992
12/29/1992
12/28/1992
12/24/1992

8.68
8.66
8.66
8.65
8.59
8.58
8.57
8.62
8.61

8.6
8.62

8.6

8.68%
8.66%
8.66%
8.65%
8.59%
8.58%
8.57%
8.62%
8.61%
8.60%
8.62%
8.60%

8.62%
8.61%
8.61%
8.60%
8.60%
8.60%
8.60%
8.61%
8.61%
8.61%
8.61%
8.60%



USGG30YR Index PX_LAST Yield %

12/29/1993
12/28/1993
12/27/1993
12/24/1993
12/23/1993
12/22/1993
12/21/1993
12/20/1993
12/17/1993
12/16/1993
12/15/1993
12/14/1993
12/13/1993
12/10/1993
12/9/1993
12/8/1993
12/7/1993
12/6/1993
12/3/1993
12/2/1993
12/1/1993
11/30/1993
11/29/1993
11/26/1993
11/25/1993
11/24/1993
11/23/1993
11/22/1993
11/19/1993
11/18/1993
11/17/1993
11/16/1993
11/15/1993
11/12/1993
11/10/1993
11/9/1993
11/8/1993
11/5/1993
11/4/1993
11/3/1993
11/2/1993
11/1/1993
10/29/1993
10/28/1993
10/27/1993
10/26/1993
10/25/1993
10/22/1993
10/21/1993
10/20/1993
10/19/1993
10/18/1993
10/15/1993
10/14/1993
10/13/1993
10/12/1993
10/8/1993
10/7/1993
10/6/1993
10/5/1993
10/4/1993

6.25
6.24
6.23
6.21
6.21
6.22
6.31
6.30
6.28
6.30
6.29
6.30
6.23
6.19
6.15
6.16
6.17
6.17
6.25
6.27
6.26
6.30
6.23
6.26
6.31
6.30
6.31
6.38
6.34
6.24
6.18
6.17
6.16
6.15
6.21
6.14
6.20
6.21
6.19
6.12
6.06
6.03
5.97
5.95
6.01
5.99
6.00
5.98
5.92
582
5.84
585
579
585
5.92
5.92
5.92
6.01
6.01
6.01
6.00

6.25%
6.24%
6.23%
6.21%
6.21%
6.22%
6.31%
6.30%
6.28%
6.30%
6.29%
6.30%
6.23%
6.19%
6.15%
6.16%
6.17%
6.17%
6.25%
6.27%
6.26%
6.30%
6.23%
6.26%
6.31%
6.30%
6.31%
6.38%
6.34%
6.24%
6.18%
6.17%
6.16%
6.15%
6.21%
6.14%
6.20%
6.21%
6.19%
6.12%
6.06%
6.03%
5.97%
5.95%
6.01%
5.99%
6.00%
5.98%
5.92%
5.82%
5.84%
5.85%
5.79%
5.85%
5.92%
5.92%
5.92%
6.01%
6.01%
6.01%
6.00%

Lagged Yield
6.45%
6.46%
6.46%
6.46%
6.46%
6.47%
6.47%
6.47%
6.48%
6.48%
6.48%
6.48%
6.49%
6.49%
6.49%
6.49%
6.50%
6.50%
6.50%
6.51%
6.51%
6.51%
6.52%
6.52%
6.53%
6.53%
6.53%
6.54%
6.54%
6.55%
6.55%
6.56%
6.56%
6.57%
6.57%
6.58%
6.58%
6.59%
6.59%
6.60%
6.60%
6.61%
6.62%
6.62%
6.63%
6.64%
6.64%
6.65%
6.66%
6.66%
6.67%
6.68%
6.69%
6.70%
6.70%
6.71%
6.72%
6.73%
6.73%
6.74%
6.75%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

10/1/1993
9/30/1993
9/29/1993
9/28/1993
9/27/1993
9/24/1993
9/23/1993
9/22/1993
9/21/1993
9/20/1993
9/17/1993
9/16/1993
9/15/1993
9/14/1993
9/13/1993
9/10/1993

9/9/1993

9/8/1993

9/7/1993

9/6/1993

9/3/1993

9/2/1993

9/1/1993
8/31/1993
8/30/1993
8/27/1993
8/26/1993
8/25/1993
8/24/1993
8/23/1993
8/20/1993
8/19/1993
8/18/1993
8/17/1993
8/16/1993
8/13/1993
8/12/1993
8/11/1993
8/10/1993

8/9/1993

8/6/1993

8/5/1993

8/4/1993

8/3/1993

8/2/1993
7/30/1993
7/29/1993
7/28/1993
7/27/1993
7/26/1993
7/23/1993
7/22/1993
7/21/1993
7/20/1993
7/19/1993
7/16/1993
7/15/1993
7/14/1993
7/13/1993
7/12/1993

7/9/1993

5.99
6.03
6.00
5.94
5.95
6.05
6.06
6.09
6.12
6.10
6.04
6.03
5.98
5.98
5.88
5.88
5.96
587
5.90
5.94
5.94
6.04
6.09
6.09
6.12
6.13
6.10
6.17
6.20
6.22
6.22
6.20
6.26
6.31
6.30
6.35
6.44
6.43
6.45
6.47
6.53
6.52
6.55
6.53
6.55
6.56
6.57
6.65
6.68
6.68
6.70
6.66
6.62
6.55
6.54
6.54
6.56
6.56
6.61
6.62
6.64

5.99%
6.03%
6.00%
5.94%
5.95%
6.05%
6.06%
6.09%
6.12%
6.10%
6.04%
6.03%
5.98%
5.98%
5.88%
5.88%
5.96%
5.87%
5.90%
5.94%
5.94%
6.04%
6.09%
6.09%
6.12%
6.13%
6.10%
6.17%
6.20%
6.22%
6.22%
6.20%
6.26%
6.31%
6.30%
6.35%
6.44%
6.43%
6.45%
6.47%
6.53%
6.52%
6.55%
6.53%
6.55%
6.56%
6.57%
6.65%
6.68%
6.68%
6.70%
6.66%
6.62%
6.55%
6.54%
6.54%
6.56%
6.56%
6.61%
6.62%
6.64%

Lagged Yield
6.75%
6.76%
6.77%
6.77%
6.78%
6.79%
6.79%
6.80%
6.81%
6.81%
6.82%
6.83%
6.84%
6.84%
6.85%
6.86%
6.87%
6.87%
6.88%
6.89%
6.90%
6.91%
6.92%
6.92%
6.93%
6.94%
6.94%
6.95%
6.96%
6.96%
6.97%
6.98%
6.99%
6.99%
7.00%
7.01%
7.01%
7.02%
7.03%
7.03%
7.04%
7.04%
7.05%
7.05%
7.06%
7.06%
7.07%
7.08%
7.08%
7.08%
7.09%
7.09%
7.10%
7.10%
7.11%
7.11%
7.12%
7.12%
7.13%
7.13%
7.13%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

7/8/1993

7/7/1993

7/6/1993

7/5/1993

7/2/1993

7/1/1993
6/30/1993
6/29/1993
6/28/1993
6/25/1993
6/24/1993
6/23/1993
6/22/1993
6/21/1993
6/18/1993
6/17/1993
6/16/1993
6/15/1993
6/14/1993
6/11/1993
6/10/1993

6/9/1993

6/8/1993

6/7/1993

6/4/1993

6/3/1993

6/2/1993

6/1/1993
5/31/1993
5/28/1993
5/27/1993
5/26/1993
5/25/1993
5/24/1993
5/21/1993
5/20/1993
5/19/1993
5/18/1993
5/17/1993
5/14/1993
5/13/1993
5/12/1993
5/11/1993
5/10/1993

5/7/1993

5/6/1993

5/5/1993

5/4/1993

5/3/1993
4/30/1993
4/29/1993
4/28/1993
4/27/1993
4/26/1993
4/23/1993
4/22/1993
4/21/1993
4/20/1993
4/19/1993
4/16/1993
4/15/1993

6.66
6.68
6.68
6.67
6.66
6.68
6.67
6.67
6.67
6.70
6.73
6.76
6.77
6.77
6.81
6.81
6.81
6.82
6.81
6.80
6.87
6.88
6.92
6.88
6.91
6.86
6.88
6.88
6.98
6.98
6.93
6.92
7.01
7.00
7.03
6.99
6.97
7.02
6.96
6.95
6.95
6.86
6.81
6.81
6.84
6.80
6.78
6.79
6.86
6.93
6.88
6.92
6.90
6.83
6.79
6.75
6.74
6.75
6.72
6.76
6.72

6.66%
6.68%
6.68%
6.67%
6.66%
6.68%
6.67%
6.67%
6.67%
6.70%
6.73%
6.76%
6.77%
6.77%
6.81%
6.81%
6.81%
6.82%
6.81%
6.80%
6.87%
6.88%
6.92%
6.88%
6.91%
6.86%
6.88%
6.88%
6.98%
6.98%
6.93%
6.92%
7.01%
7.00%
7.03%
6.99%
6.97%
7.02%
6.96%
6.95%
6.95%
6.86%
6.81%
6.81%
6.84%
6.80%
6.78%
6.79%
6.86%
6.93%
6.88%
6.92%
6.90%
6.83%
6.79%
6.75%
6.74%
6.75%
6.72%
6.76%
6.72%

Lagged Yield
7.14%
7.14%
7.14%
7.15%
7.15%
7.15%
7.16%
7.16%
7.16%
717%
717%
717%
7.18%
7.18%
7.18%
7.18%
7.19%
7.19%
7.19%
7.19%
7.20%
7.20%
7.20%
7.20%
7.21%
7.21%
7.21%
7.22%
7.22%
7.22%
7.22%
7.22%
7.23%
7.23%
7.23%
7.23%
7.23%
7.23%
7.24%
7.24%
7.24%
7.24%
7.25%
7.25%
7.25%
7.26%
7.26%
7.26%
7.27%
7.27%
7.27%
7.28%
7.28%
7.28%
7.29%
7.29%
7.30%
7.30%
7.31%
7.31%
7.31%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

4/14/1993
4/13/1993
4/12/1993
4/9/1993
4/8/1993
4/7/1993
4/6/1993
4/5/1993
4/2/1993
4/1/1993
3/31/1993
3/30/1993
3/29/1993
3/26/1993
3/25/1993
3/24/1993
3/23/1993
3/22/1993
3/19/1993
3/18/1993
3/17/1993
3/16/1993
3/15/1993
3/12/1993
3/11/1993
3/10/1993
3/9/1993
3/8/1993
3/5/1993
3/4/1993
3/3/1993
3/2/1993
3/1/1993
2/26/1993
2/25/1993
2/24/1993
2/23/1993
2/22/1993
2/19/1993
2/18/1993
2/117/1993
2/16/1993
2/15/1993
2/12/1993
2/11/1993
2/10/1993
2/9/1993
2/8/1993
2/5/1993
2/4/1993
2/3/1993
2/2/1993
2/1/1993
1/29/1993
1/28/1993
1/27/1993
1/26/1993
1/25/1993
1/22/1993
1/21/1993
1/20/1993

6.76
6.78
6.79
6.85
6.85
6.95
6.96
7.03
7.05
6.97
6.93
6.91
6.89
6.94
6.85
6.82
6.77
6.80
6.80
6.78
6.86
6.87
6.89
6.86
6.76
6.75
6.74
6.72
6.74
6.72
6.78
6.84
6.84
6.90
6.89
6.89
6.82
6.94
7.01
7.02
7.10
7.15
7.11
712
7.20
7.25
7.20
7.20
7.16
7.18
7.21
7.25
7.21
7.20
7.20
7.24
7.26
7.20
7.29
7.30
7.33

6.76%
6.78%
6.79%
6.85%
6.85%
6.95%
6.96%
7.03%
7.05%
6.97%
6.93%
6.91%
6.89%
6.94%
6.85%
6.82%
6.77%
6.80%
6.80%
6.78%
6.86%
6.87%
6.89%
6.86%
6.76%
6.75%
6.74%
6.72%
6.74%
6.72%
6.78%
6.84%
6.84%
6.90%
6.89%
6.89%
6.82%
6.94%
7.01%
7.02%
7.10%
7.15%
7.11%
7.12%
7.20%
7.25%
7.20%
7.20%
7.16%
7.18%
7.21%
7.25%
7.21%
7.20%
7.20%
7.24%
7.26%
7.20%
7.29%
7.30%
7.33%

Lagged Yield
7.32%
7.32%
7.33%
7.33%
7.34%
7.34%
7.35%
7.35%
7.35%
7.36%
7.36%
7.37%
7.37%
7.37%
7.38%
7.38%
7.39%
7.39%
7.40%
7.41%
7.41%
7.42%
7.42%
7.43%
7.43%
7.44%
7.44%
7.45%
7.45%
7.46%
7.47%
7.47%
7.48%
7.48%
7.48%
7.49%
7.49%
7.50%
7.50%
7.51%
7.51%
7.52%
7.52%
7.52%
7.53%
7.53%
7.54%
7.54%
7.55%
7.55%
7.55%
7.56%
7.56%
7.57%
7.57%
7.58%
7.58%
7.58%
7.59%
7.59%
7.59%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

1/19/1993
1/18/1993
1/15/1993
1/14/1993
1/13/1993
1/12/1993
1/11/1993
1/8/1993
1/7/1993
1/6/1993
1/5/1993
1/4/1993
12/31/1992
12/30/1992
12/29/1992
12/28/1992
12/25/1992
12/24/1992
12/23/1992
12/22/1992
12/21/1992
12/18/1992
12/17/1992
12/16/1992
12/15/1992
12/14/1992
12/11/1992
12/10/1992
12/9/1992
12/8/1992
12/7/1992
12/4/1992
12/3/1992
12/2/1992
12/1/1992
11/30/1992
11/27/1992
11/26/1992
11/25/1992
11/24/1992
11/23/1992
11/20/1992
11/19/1992
11/18/1992
11/17/1992
11/16/19902
11/13/1992
11/12/1992
11/11/1992
11/10/1992
11/9/1992
11/6/1992
11/5/1992
11/4/1992
11/3/1992
11/2/1992
10/30/1992
10/29/1992
10/28/1992
10/27/1992
10/26/1992

7.30
7.35
7.35
7.39
7.43
7.48
7.45
7.47
7.45
7.35
7.32
7.32
7.40
7.38
7.36
7.40
7.36
7.36
7.36
7.34
7.39
7.43
7.42
7.43
7.45
7.46
7.44
7.43
7.44
7.43
7.46
7.49
7.56
7.56
7.57
7.60
7.59
7.53
7.54
7.53
7.54
7.53
7.55
7.50
7.54
7.57
7.57
7.60
7.66
7.67
7.74
7.76
7.69
7.68
7.65
7.66
7.63
7.58
7.61
7.62
7.66

7.30%
7.35%
7.35%
7.39%
7.43%
7.48%
7.45%
7.47%
7.45%
7.35%
7.32%
7.32%
7.40%
7.38%
7.36%
7.40%
7.36%
7.36%
7.36%
7.34%
7.39%
7.43%
7.42%
7.43%
7.45%
7.46%
7.44%
7.43%
7.44%
7.43%
7.46%
7.49%
7.56%
7.56%
7.57%
7.60%
7.59%
7.53%
7.54%
7.53%
7.54%
7.53%
7.55%
7.50%
7.54%
7.57%
7.57%
7.60%
7.66%
7.67%
7.74%
7.76%
7.69%
7.68%
7.65%
7.66%
7.63%
7.58%
7.61%
7.62%
7.66%

Lagged Yield
7.59%
7.60%
7.60%
7.60%
7.60%
7.61%
7.61%
7.61%
7.61%
7.62%
7.62%
7.62%
7.63%
7.63%
7.63%
7.64%
7.64%
7.64%
7.64%
7.65%
7.65%
7.65%
7.66%
7.66%
7.66%
7.66%
7.67%
7.67%
7.67%
7.67%
7.68%
7.68%
7.68%
7.68%
7.68%
7.69%
7.69%
7.69%
7.69%
7.69%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

10/23/1992
10/22/1992
10/21/1992
10/20/1992
10/19/1992
10/16/1992
10/15/1992
10/14/1992
10/13/1992
10/12/1992
10/9/1992
10/8/1992
10/7/1992
10/6/1992
10/5/1992
10/2/1992
10/1/1992
9/30/1992
9/29/1992
9/28/1992
9/25/1992
9/24/1992
9/23/1992
9/22/1992
9/21/1992
9/18/1992
9/17/1992
9/16/1992
9/15/1992
9/14/1992
9/11/1992
9/10/1992
9/9/1992
9/8/1992
9/4/1992
9/3/1992
9/2/1992
9/1/1992
8/31/1992
8/28/1992
8/27/1992
8/26/1992
8/25/1992
8/24/1992
8/21/1992
8/20/1992
8/19/19902
8/18/1992
8/17/1992
8/14/19902
8/13/1992
8/12/1992
8/11/1992
8/10/1992
8/7/1992
8/6/1992
8/5/1992
8/4/1992
8/3/1992
7/31/1992
7/30/1992

7.65
7.62
7.60
7.65
7.57
7.53
7.51
7.50
7.53
7.51
7.52
7.45
7.48
7.41
7.35
7.33
7.32
7.38
7.36
7.34
7.36
7.42
7.49
7.47
7.35
7.32
7.33
7.33
7.32
7.26
7.29
7.25
7.26
7.22
7.28
7.36
7.37
7.38
7.41
7.42
7.41
7.42
7.48
7.45
7.35
7.31
7.32
7.33
7.36
7.32
7.42
7.33
7.32
7.36
7.40
7.46
7.43
7.43
7.45
7.46
7.44

7.65%
7.62%
7.60%
7.65%
7.57%
7.53%
7.51%
7.50%
7.53%
7.51%
7.52%
7.45%
7.48%
7.41%
7.35%
7.33%
7.32%
7.38%
7.36%
7.34%
7.36%
7.42%
7.49%
7.47%
7.35%
7.32%
7.33%
7.33%
7.32%
7.26%
7.29%
7.25%
7.26%
7.22%
7.28%
7.36%
7.37%
7.38%
7.41%
7.42%
7.41%
7.42%
7.48%
7.45%
7.35%
7.31%
7.32%
7.33%
7.36%
7.32%
7.42%
7.33%
7.32%
7.36%
7.40%
7.46%
7.43%
7.43%
7.45%
7.46%
7.44%

Lagged Yield
7.71%
7.71%
7.71%
7.71%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.72%
7.72%
7.72%
7.72%
7.72%
7.73%
7.73%
7.73%
7.74%
7.74%
7.74%
7.75%
7.75%
7.75%
7.76%
7.76%
7.76%
7.76%
7.77%
7.77%
7.77%
7.77%
7.77%
7.78%
7.78%
7.78%
7.79%
7.79%
7.79%
7.80%
7.80%
7.80%
7.80%
7.81%
7.81%
7.81%
7.82%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

7/29/1992
7/28/1992
7/27/1992
7/24/1992
7/23/1992
7/22/1992
7/21/1992
7/20/1992
7117/1992
7/16/1992
7/15/1992
7/14/1992
7/13/1992
7/10/1992

7/9/1992

7/8/1992

71711992

7/6/1992

7/3/1992

7/2/1992

7/1/1992
6/30/1992
6/29/1992
6/26/1992
6/25/1992
6/24/1992
6/23/1992
6/22/1992
6/19/1992
6/18/1992
6/17/1992
6/16/1992
6/15/1992
6/12/1992
6/11/1992
6/10/1992

6/9/1092

6/8/1992

6/56/1992

6/4/1992

6/3/1992

6/2/1992

6/1/1992
5/29/1992
5/28/1992
5/27/1992
5/26/1992
5/25/1992
5/22/1992
5/21/1992
5/20/1992
5/19/19902
5/18/1992
5/15/1992
5/14/19902
5/12/1992
5/11/1992

5/8/1992

5/7/1992

5/6/1992

5/5/1992

7.44
7.43
7.52
7.57
7.54
7.62
7.66
7.66
7.68
7.61
7.62
7.68
7.68
7.63
7.60
7.61
7.60
7.62
7.63
7.63
7.74
7.78
7.77
7.78
7.77
7.83
7.84
7.84
7.83
7.80
7.82
7.83
7.85
7.86
7.88
7.90
7.88
7.84
7.85
7.88
7.87
7.86
7.89
7.84
7.86
7.90
7.91
7.81
7.82
7.87
7.81
7.77
7.82
7.82
7.87
7.86
7.89
7.90
7.97
7.96
8.00

7.44%
7.43%
7.52%
7.57%
7.54%
7.62%
7.66%
7.66%
7.68%
7.61%
7.62%
7.68%
7.68%
7.63%
7.60%
7.61%
7.60%
7.62%
7.63%
7.63%
7.74%
7.78%
7.77%
7.78%
7.77%
7.83%
7.84%
7.84%
7.83%
7.80%
7.82%
7.83%
7.85%
7.86%
7.88%
7.90%
7.88%
7.84%
7.85%
7.88%
7.87%
7.86%
7.89%
7.84%
7.86%
7.90%
7.91%
7.81%
7.82%
7.87%
7.81%
7.77%
7.82%
7.82%
7.87%
7.86%
7.89%
7.90%
7.97%
7.96%
8.00%

Lagged Yield
7.82%
7.82%
7.82%
7.83%
7.83%
7.83%
7.83%
7.83%
7.83%
7.84%
7.84%
7.84%
7.84%
7.84%
7.84%
7.84%
7.84%
7.84%
7.84%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.85%
7.86%
7.86%
7.86%
7.86%
7.86%
7.86%
7.86%
7.86%
7.86%
7.87%
7.87%
7.87%
7.87%
7.87%
7.87%
7.87%
7.87%
7.87%
7.88%
7.88%
7.88%
7.88%
7.88%
7.89%
7.89%
7.89%
7.89%
7.89%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/4/1992

5/1/1992
4/30/1992
4/29/1992
4/28/1992
4/27/1992
4/24/1992
4/23/1992
4/22/1992
4/21/1992
4/20/1992
4/17/1992
4/16/1992
4/15/1992
4/14/1992
4/13/1992
4/10/1992

4/9/1992

4/8/1992

4/7/1992

4/6/1992

4/3/1992

4/2/1992

4/1/1992
3/31/1992
3/30/1992
3/27/1992
3/26/1992
3/25/1992
3/24/1992
3/23/1992
3/20/1992
3/19/1992
3/18/1992
3/17/1992
3/16/1992
3/13/1992
3/12/1992
3/11/1992
3/10/1992

3/9/1992

3/6/1992

3/5/1992

3/4/1992

3/3/1992

3/2/1992
2/28/1992
2/27/1992
2/26/1992
2/25/1992
2/24/1992
2/21/1992
2/20/1992
2/19/1992
2/18/1992
2/117/1992
2/14/1992
2/13/1992
2/12/1992
21171992
2/10/1992

8.03
8.01
8.04
8.06
8.05
8.11
8.04
8.05
8.04
8.02
8.03
7.94
7.93
7.87
7.87
7.86
7.89
7.86
7.91
7.89
7.90
7.88
7.90
7.90
7.96
7.94
7.94
8.00
7.94
7.95
8.03
8.05
7.97
8.01
8.01
8.07
8.07
8.04
7.96
7.90
7.87
7.93
7.96
7.91
7.92
7.90
7.79
7.85
7.85
7.95
7.97
7.95
7.91
7.91
7.98
7.98
7.91
7.91
7.81
7.79
7.79

8.03%
8.01%
8.04%
8.06%
8.05%
8.11%
8.04%
8.05%
8.04%
8.02%
8.03%
7.94%
7.93%
7.87%
7.87%
7.86%
7.89%
7.86%
7.91%
7.89%
7.90%
7.88%
7.90%
7.90%
7.96%
7.94%
7.94%
8.00%
7.94%
7.95%
8.03%
8.05%
7.97%
8.01%
8.01%
8.07%
8.07%
8.04%
7.96%
7.90%
7.87%
7.93%
7.96%
7.91%
7.92%
7.90%
7.79%
7.85%
7.85%
7.95%
7.97%
7.95%
7.91%
7.91%
7.98%
7.98%
7.91%
7.91%
7.81%
7.79%
7.79%

Lagged Yield
7.90%
7.90%
7.90%
7.90%
7.90%
7.91%
7.91%
7.91%
7.91%
7.91%
7.92%
7.92%
7.92%
7.92%
7.93%
7.93%
7.93%
7.94%
7.94%
7.94%
7.94%
7.95%
7.95%
7.95%
7.96%
7.96%
7.96%
7.96%
7.97%
7.97%
7.97%
7.97%
7.98%
7.98%
7.98%
7.98%
7.99%
7.99%
7.99%
7.99%
7.99%
8.00%
8.00%
8.00%
8.00%
8.00%
8.00%
8.01%
8.01%
8.01%
8.01%
8.01%
8.02%
8.02%
8.02%
8.02%
8.02%
8.03%
8.03%
8.03%
8.03%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

2/7/1992
2/6/1992
2/5/1992
2/4/1092
2/3/1992
1/31/1992
1/30/1992
1/29/1992
1/28/1992
1/27/1992
1/24/1992
1/23/1992
1/22/1992
1/21/1992
1/20/1992
1/17/1992
1/16/1992
1/156/1992
1/14/1992
1/13/1992
1/10/1992
1/0/1992
1/8/1992
1/7/1992
1/6/1992
1/3/1992
1/2/1992
12/31/1991
12/30/1991
12/27/1991
12/26/1991
12/25/1991
12/24/1991
12/23/1991
12/20/1991
12/19/1991
12/18/1991
12/17/1991
12/16/1991
12/13/1991
12/12/1991
12/11/1991
12/10/1991
12/9/1991
12/6/1991
12/5/1991
12/4/1991
12/3/1991
12/2/1991
11/29/1991
11/28/1991
11/27/1991
11/26/1991
11/25/1991
11/22/1991
11/21/1991
11/20/1991
11/19/1991
11/18/1991
11/15/1991
11/14/1991

7.76
7.77
7.73
7.74
7.82
7.76
7.79
7.75
7.67
7.72
7.71
7.72
7.63
7.57
7.59
7.61
7.67
7.58
7.54
7.52
7.46
7.41
7.39
7.40
7.43
7.48
7.47
7.40
7.44
7.51
7.51
7.52
7.52
7.53
7.59
7.66
7.76
7.75
7.75
7.77
7.75
7.81
7.79
7.79
7.81
7.84
7.85
7.90
7.91
7.94
7.97
7.97
7.95
7.99
7.98
7.98
7.90
7.92
7.85
7.82
7.82

7.76%
7.77%
7.73%
7.74%
7.82%
7.76%
7.79%
7.75%
7.67%
7.72%
7.71%
7.72%
7.63%
7.57%
7.59%
7.61%
7.67%
7.58%
7.54%
7.52%
7.46%
7.41%
7.39%
7.40%
7.43%
7.48%
7.47%
7.40%
7.44%
7.51%
7.51%
7.52%
7.52%
7.53%
7.59%
7.66%
7.76%
7.75%
7.75%
7.77%
7.75%
7.81%
7.79%
7.79%
7.81%
7.84%
7.85%
7.90%
7.91%
7.94%
7.97%
7.97%
7.95%
7.99%
7.98%
7.98%
7.90%
7.92%
7.85%
7.82%
7.82%

Lagged Yield
8.03%
8.04%
8.04%
8.04%
8.04%
8.04%
8.05%
8.05%
8.05%
8.05%
8.06%
8.06%
8.06%
8.06%
8.07%
8.07%
8.07%
8.08%
8.08%
8.08%
8.09%
8.09%
8.09%
8.10%
8.10%
8.11%
8.11%
8.11%
8.12%
8.12%
8.13%
8.13%
8.13%
8.14%
8.14%
8.15%
8.15%
8.15%
8.15%
8.16%
8.16%
8.16%
8.16%
8.17%
8.17%
8.17%
8.17%
8.17%
8.17%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%
8.18%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

11/13/1991
11/12/1991
11/11/1991
11/8/1991
11/7/1991
11/6/1991
11/5/1991
11/4/1991
11/1/1991
10/31/1991
10/30/1991
10/29/1991
10/28/1991
10/25/1991
10/24/1991
10/23/1991
10/22/1991
10/21/1991
10/18/1991
10/17/1991
10/16/1991
10/15/1991
10/14/1991
10/11/1991
10/10/1991
10/9/1991
10/8/1991
10/7/1991
10/4/1991
10/3/1991
10/2/1991
10/1/1991
9/30/1991
9/27/1991
9/26/1991
9/25/1991
9/24/1991
9/23/1991
9/20/1991
9/19/1991
9/18/1991
9/17/1991
9/16/1991
9/13/1991
9/12/1991
9/11/1991
9/10/1991
9/9/1991
9/6/1991
9/5/1991
9/4/1991
9/3/1991
9/2/1991
8/30/1991
8/29/1991
8/28/1991
8/27/1991
8/26/1991
8/23/1991
8/22/1991
8/21/1991

7.86
7.79
7.87
7.87
7.92
8.00
8.03
7.95
7.93
7.91
7.90
7.89
8.03
8.05
8.03
8.08
8.10
8.07
7.96
8.02
7.88
7.86
7.87
7.87
7.96
7.91
7.82
7.79
7.78
7.84
7.83
7.80
7.81
7.82
7.88
7.90
7.88
7.87
7.89
7.91
7.92
7.91
7.93
7.94
7.92
8.02
8.01
7.99
8.02
8.09
8.06
8.04
8.05
8.06
8.01
8.06
8.15
8.15
8.13
8.05
8.06

7.86%
7.79%
7.87%
7.87%
7.92%
8.00%
8.03%
7.95%
7.93%
7.91%
7.90%
7.89%
8.03%
8.05%
8.03%
8.08%
8.10%
8.07%
7.96%
8.02%
7.88%
7.86%
7.87%
7.87%
7.96%
7.91%
7.82%
7.79%
7.78%
7.84%
7.83%
7.80%
7.81%
7.82%
7.88%
7.90%
7.88%
7.87%
7.89%
7.91%
7.92%
7.91%
7.93%
7.94%
7.92%
8.02%
8.01%
7.99%
8.02%
8.09%
8.06%
8.04%
8.05%
8.06%
8.01%
8.06%
8.15%
8.15%
8.13%
8.05%
8.06%

Lagged Yield
8.18%
8.18%
8.18%
8.18%
8.18%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.21%
8.21%
8.21%
8.21%
8.22%
8.22%
8.22%
8.22%
8.22%
8.23%
8.23%
8.23%
8.23%
8.24%
8.24%
8.24%
8.24%
8.24%
8.24%
8.24%
8.24%
8.24%
8.25%
8.25%
8.25%
8.25%
8.25%
8.26%
8.26%
8.26%
8.26%
8.27%
8.27%
8.27%
8.27%
8.27%
8.27%
8.28%
8.28%
8.28%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

8/20/1991
8/19/1991
8/16/1991
8/15/1991
8/14/1991
8/13/1991
8/12/1991
8/9/1991
8/8/1991
8/7/1991
8/6/1991
8/5/1991
8/2/1991
8/1/1991
7/31/1991
7/30/1991
7/29/1991
7/26/1991
7/25/1991
7/24/1991
7/23/1991
7/22/1991
7/19/1991
7/18/1991
7/117/1991
7/16/1991
7/15/1991
7/12/1991
7/11/1991
7/10/1991
7/9/1991
7/8/1991
7/5/1991
71411991
7/3/1991
7/2/1991
7/1/1991
6/28/1991
6/27/1991
6/26/1991
6/25/1991
6/24/1991
6/21/1991
6/20/1991
6/19/1991
6/18/1991
6/17/1991
6/14/1991
6/13/1991
6/12/1991
6/11/1991
6/10/1991
6/7/1991
6/6/1991
6/5/1991
6/4/1991
6/3/1991
5/31/1991
5/30/1991
5/29/1991
5/28/1991

8.09
8.11
8.09
8.09
8.06
8.17
8.21
8.22
8.23
8.18
8.18
8.23
8.24
8.36
8.34
8.38
8.40
8.39
8.38
8.42
8.49
8.47
8.47
8.47
8.50
8.45
8.46
8.44
8.47
8.51
8.53
8.50
8.50
8.43
8.41
8.44
8.43
8.41
8.48
8.51
8.51
8.51
8.51
8.47
8.51
8.52
8.50
8.47
8.51
8.55
8.48
8.48
8.48
8.39
8.39
8.34
8.34
8.27
8.22
8.28
8.28

8.09%
8.11%
8.09%
8.09%
8.06%
8.17%
8.21%
8.22%
8.23%
8.18%
8.18%
8.23%
8.24%
8.36%
8.34%
8.38%
8.40%
8.39%
8.38%
8.42%
8.49%
8.47%
8.47%
8.47%
8.50%
8.45%
8.46%
8.44%
8.47%
8.51%
8.53%
8.50%
8.50%
8.43%
8.41%
8.44%
8.43%
8.41%
8.48%
8.51%
8.51%
8.51%
8.51%
8.47%
8.51%
8.52%
8.50%
8.47%
8.51%
8.55%
8.48%
8.48%
8.48%
8.39%
8.39%
8.34%
8.34%
8.27%
8.22%
8.28%
8.28%

Lagged Yield
8.28%
8.29%
8.29%
8.29%
8.29%
8.30%
8.30%
8.30%
8.31%
8.31%
8.31%
8.31%
8.32%
8.32%
8.32%
8.32%
8.33%
8.33%
8.33%
8.33%
8.34%
8.34%
8.34%
8.34%
8.35%
8.35%
8.35%
8.35%
8.35%
8.36%
8.36%
8.36%
8.36%
8.36%
8.37%
8.37%
8.38%
8.38%
8.38%
8.38%
8.39%
8.39%
8.39%
8.39%
8.40%
8.40%
8.40%
8.40%
8.41%
8.41%
8.41%
8.41%
8.42%
8.42%
8.42%
8.42%
8.43%
8.43%
8.44%
8.44%
8.44%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/27/1991
5/24/1991
5/23/1991
5/22/1991
5/21/1991
5/20/1991
5/17/1991
5/16/1991
5/15/1991
5/14/1991
5/13/1991
5/10/1991
5/9/1991
5/8/1991
5/7/1991
5/6/1991
5/3/1991
5/2/1991
5/1/1991
4/30/1991
4/29/1991
4/26/1991
4/25/1991
4/24/1991
4/23/1991
4/22/1991
4/19/1991
4/18/1991
4/17/1991
4/16/1991
4/15/1991
4/12/1991
4/11/1991
4/10/1991
4/9/1991
4/8/1991
4/5/1991
4/4/1991
4/3/1991
4/2/1991
4/1/1991
3/29/1991
3/28/1991
3/27/1991
3/26/1991
3/25/1991
3/22/1991
3/21/1991
3/20/1991
3/19/1991
3/18/1991
3/15/1991
3/14/1991
3/13/1991
3/12/1991
3/11/1991
3/8/1991
3/7/1991
3/6/1991
3/5/1991
3/4/1991

8.30
8.31
8.31
8.28
8.25
8.28
8.28
8.34
8.33
8.34
8.26
8.31
8.21
8.23
8.25
8.22
8.23
8.12
8.17
8.18
8.23
8.21
8.24
8.22
8.27
8.30
8.25
8.18
8.11
8.12
8.13
8.15
8.26
8.26
8.20
8.16
8.17
8.18
8.24
8.22
8.26
8.25
8.24
8.26
8.31
8.32
8.31
8.33
8.34
8.40
8.33
8.29
8.20
8.19
8.27
8.22
8.31
8.22
8.28
8.24
8.29

8.30%
8.31%
8.31%
8.28%
8.25%
8.28%
8.28%
8.34%
8.33%
8.34%
8.26%
8.31%
8.21%
8.23%
8.25%
8.22%
8.23%
8.12%
8.17%
8.18%
8.23%
8.21%
8.24%
8.22%
8.27%
8.30%
8.25%
8.18%
8.11%
8.12%
8.13%
8.15%
8.26%
8.26%
8.20%
8.16%
8.17%
8.18%
8.24%
8.22%
8.26%
8.25%
8.24%
8.26%
8.31%
8.32%
8.31%
8.33%
8.34%
8.40%
8.33%
8.29%
8.20%
8.19%
8.27%
8.22%
8.31%
8.22%
8.28%
8.24%
8.29%

Lagged Yield
8.45%
8.45%
8.45%
8.45%
8.46%
8.46%
8.46%
8.46%
8.47%
8.47%
8.47%
8.47%
8.47%
8.47%
8.47%
8.47%
8.48%
8.48%
8.48%
8.48%
8.48%
8.49%
8.49%
8.49%
8.49%
8.49%
8.49%
8.49%
8.49%
8.50%
8.50%
8.50%
8.50%
8.50%
8.50%
8.50%
8.50%
8.51%
8.51%
8.51%
8.51%
8.51%
8.51%
8.51%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.52%
8.53%
8.53%
8.53%
8.53%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

3/1/1991
2/28/1991
2/27/1991
2/26/1991
2/25/1991
2/22/1991
2/21/1991
2/20/1991
2/19/1991
2/18/1991
2/15/1991
2/14/1991
2/13/1991
2/12/1991
2/11/1991

2/8/1991

2/7/1991

2/6/1991

2/5/1991

2/4/1991

21171991
1/31/1991
1/30/1991
1/29/1991
1/28/1991
1/25/1991
1/24/1991
1/23/1991
1/22/1991
1/21/1991
1/18/1991
11711991
1/16/1991
1/15/1991
1/14/1991
1/11/1991
1/10/1991

1/0/1991

1/8/1991

1/7/11991

1/4/1991

1/3/1991

12/31/1990
12/28/1990
12/27/1990
12/26/1990
12/25/1990
12/24/1990
12/21/1990
12/20/1990
12/19/1990
12/18/1990
12/17/1990
12/14/1990
12/13/1990
12/12/1990
12/11/1990
12/10/1990

12/7/1990

12/6/1990

12/5/1990

8.29
8.20
8.14
8.13
8.05
8.06
8.04
8.04
7.99
7.95
7.98
7.99
7.96
7.96
7.96
7.96
8.06
8.01
8.03
8.05
8.09
8.20
8.22
8.20
8.21
8.23
8.16
8.20
8.25
8.21
8.17
8.20
8.40
8.39
8.37
8.36
8.33
8.46
8.37
8.32
8.21
8.11
8.25
8.30
8.24
8.29
8.36
8.36
8.28
8.23
8.18
8.09
8.18
8.19
8.12
8.06
8.07
8.13
8.18
8.33
8.33

8.29%
8.20%
8.14%
8.13%
8.05%
8.06%
8.04%
8.04%
7.99%
7.95%
7.98%
7.99%
7.96%
7.96%
7.96%
7.96%
8.06%
8.01%
8.03%
8.05%
8.09%
8.20%
8.22%
8.20%
8.21%
8.23%
8.16%
8.20%
8.25%
8.21%
8.17%
8.20%
8.40%
8.39%
8.37%
8.36%
8.33%
8.46%
8.37%
8.32%
8.21%
8.11%
8.25%
8.30%
8.24%
8.29%
8.36%
8.36%
8.28%
8.23%
8.18%
8.09%
8.18%
8.19%
8.12%
8.06%
8.07%
8.13%
8.18%
8.33%
8.33%

Lagged Yield
8.53%
8.54%
8.54%
8.54%
8.54%
8.55%
8.55%
8.55%
8.55%
8.56%
8.56%
8.57%
8.57%
8.58%
8.58%
8.58%
8.59%
8.59%
8.60%
8.60%
8.61%
8.61%
8.62%
8.62%
8.63%
8.63%
8.63%
8.63%
8.64%
8.64%
8.64%
8.64%
8.64%
8.64%
8.65%
8.65%
8.65%
8.65%
8.65%
8.65%
8.65%
8.65%
8.65%
8.66%
8.66%
8.66%
8.66%
8.66%
8.66%
8.66%
8.66%
8.67%
8.67%
8.67%
8.67%
8.68%
8.68%
8.68%
8.68%
8.68%
8.69%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

12/4/1990
12/3/1990
11/30/1990
11/29/1990
11/28/1990
11/27/1990
11/26/1990
11/23/1990
11/22/1990
11/21/1990
11/20/1990
11/19/1990
11/16/1990
11/15/1990
11/14/1990
11/13/1990
11/12/1990
11/9/1990
11/8/1990
11/7/1990
11/6/1990
11/5/1990
11/2/1990
11/1/1990
10/31/1990
10/30/1990
10/29/1990
10/26/1990
10/25/1990
10/24/1990
10/23/1990
10/22/1990
10/19/1990
10/18/1990
10/17/1990
10/16/1990
10/15/1990
10/12/1990
10/11/1990
10/10/1990
10/9/1990
10/8/1990
10/5/1990
10/4/1990
10/3/1990
10/2/1990
10/1/1990
9/28/1990
9/27/1990
9/26/1990
9/25/1990
9/24/1990
9/21/1990
9/20/1990
9/19/1990
9/18/1990
9/17/1990
9/14/1990
9/13/1990
9/12/1990
9/11/1990

8.32
8.36
8.49
8.49
8.44
8.44
8.43
8.45
8.43
8.42
8.46
8.51
8.45
8.52
8.52
8.53
8.55
8.62
8.71
8.69
8.64
8.62
8.69
8.69
8.76
8.82
8.84
8.78
8.75
8.78
8.80
8.75
8.75
8.82
8.89
8.89
8.94
8.96
9.08
9.06
8.96
8.82
8.79
8.79
8.87
8.83
8.85
8.95
9.02
9.13
9.15
9.17
9.12
9.04
9.01
9.06
9.06
9.02
8.95
8.95
8.93

8.32%
8.36%
8.49%
8.49%
8.44%
8.44%
8.43%
8.45%
8.43%
8.42%
8.46%
8.51%
8.45%
8.52%
8.52%
8.53%
8.55%
8.62%
8.71%
8.69%
8.64%
8.62%
8.69%
8.69%
8.76%
8.82%
8.84%
8.78%
8.75%
8.78%
8.80%
8.75%
8.75%
8.82%
8.89%
8.89%
8.94%
8.96%
9.08%
9.06%
8.96%
8.82%
8.79%
8.79%
8.87%
8.83%
8.85%
8.95%
9.02%
9.13%
9.15%
9.17%
9.12%
9.04%
9.01%
9.06%
9.06%
9.02%
8.95%
8.95%
8.93%

Lagged Yield
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.69%
8.68%
8.68%
8.68%
8.68%
8.67%
8.67%
8.67%
8.67%
8.66%
8.66%
8.66%
8.65%
8.65%
8.64%
8.64%
8.63%
8.63%
8.62%
8.62%
8.62%
8.61%
8.61%
8.60%
8.60%
8.59%
8.58%
8.58%
8.57%
8.56%
8.56%
8.55%
8.55%
8.54%
8.54%
8.53%
8.52%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

9/10/1990
9/7/1990
9/6/1990
9/5/1990
9/4/1990
9/3/1990

8/31/1990

8/30/1990

8/29/1990

8/28/1990

8/27/1990

8/24/1990

8/23/1990

8/22/1990

8/21/1990

8/20/1990

8/17/1990

8/16/1990

8/15/1990

8/14/1990

8/13/1990

8/10/1990
8/9/1990
8/8/1990
8/7/1990
8/6/1990
8/3/1990
8/2/1990
8/1/1990

7/31/1990

7/30/1990

7/27/1990

7/26/1990

7/25/1990

7/24/1990

7/23/1990

7/20/1990

7/19/1990

7/18/1990

7/117/1990

7/16/1990

7/13/1990

7/12/1990

7/11/1990

7/10/1990
7/9/1990
7/6/1990
7/5/1990
7/4/1990
7/3/1990
7/2/1990

6/29/1990

6/28/1990

6/27/1990

6/26/1990

6/25/1990

6/22/1990

6/21/1990

6/20/1990

6/19/1990

6/18/1990

8.96
8.91
8.95
8.97
9.02
9.02
8.98
8.98
8.93
9.04
9.01
9.16
9.13
9.05
8.94
8.92
8.94
8.91
8.76
8.78
8.81
8.78
8.76
8.84
8.84
8.80
8.56
8.46
8.35
8.41
8.41
8.48
8.54
8.55
8.59
8.55
8.54
8.55
8.55
8.46
8.46
8.45
8.50
8.56
8.56
8.55
8.51
8.40
8.38
8.39
8.40
8.40
8.44
8.48
8.51
8.57
8.48
8.49
8.51
8.48
8.46

8.96%
8.91%
8.95%
8.97%
9.02%
9.02%
8.98%
8.98%
8.93%
9.04%
9.01%
9.16%
9.13%
9.05%
8.94%
8.92%
8.94%
8.91%
8.76%
8.78%
8.81%
8.78%
8.76%
8.84%
8.84%
8.80%
8.56%
8.46%
8.35%
8.41%
8.41%
8.48%
8.54%
8.55%
8.59%
8.55%
8.54%
8.55%
8.55%
8.46%
8.46%
8.45%
8.50%
8.56%
8.56%
8.55%
8.51%
8.40%
8.38%
8.39%
8.40%
8.40%
8.44%
8.48%
8.51%
8.57%
8.48%
8.49%
8.51%
8.48%
8.46%

Lagged Yield
8.52%
8.51%
8.51%
8.50%
8.50%
8.49%
8.49%
8.48%
8.48%
8.47%
8.47%
8.46%
8.45%
8.45%
8.44%
8.44%
8.43%
8.43%
8.42%
8.42%
8.41%
8.41%
8.40%
8.40%
8.39%
8.39%
8.38%
8.38%
8.38%
8.38%
8.37%
8.37%
8.37%
8.37%
8.36%
8.36%
8.36%
8.36%
8.35%
8.35%
8.35%
8.35%
8.35%
8.34%
8.34%
8.34%
8.34%
8.34%
8.34%
8.34%
8.34%
8.33%
8.33%
8.33%
8.33%
8.33%
8.32%
8.32%
8.32%
8.32%
8.32%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

6/15/1990
6/14/1990
6/13/1990
6/12/1990
6/11/1990
6/8/1990
6/7/1990
6/6/1990
6/5/1990
6/4/1990
6/1/1990
5/31/1990
5/30/1990
5/29/1990
5/28/1990
5/25/1990
5/24/1990
5/23/1990
5/22/1990
5/21/1990
5/18/1990
5/17/1990
5/16/1990
5/15/1990
5/14/1990
5/11/1990
5/10/1990
5/9/1990
5/8/1990
5/7/1990
5/4/1990
5/3/1990
5/2/1990
5/1/1990
4/30/1990
4/27/1990
4/26/1990
4/25/1990
4/24/1990
4/23/1990
4/20/1990
4/19/1990
4/18/1990
4/17/1990
4/16/1990
4/13/1990
4/12/1990
4/11/1990
4/10/1990
4/9/1990
4/6/1990
4/5/1990
4/4/1990
4/3/1990
4/2/1990
3/30/1990
3/29/1990
3/28/1990
3/27/1990
3/26/1990
3/23/1990

8.42
8.35
8.38
8.46
8.45
8.44
8.43
8.44
8.45
8.43
8.42
8.58
8.59
8.62
8.68
8.67
8.61
8.58
8.61
8.69
8.70
8.66
8.64
8.62
8.58
8.64
8.85
8.87
8.83
8.84
8.82
8.97
9.03
9.03
8.99
9.02
9.04
8.98
8.96
8.96
8.94
8.85
8.84
8.72
8.64
8.58
8.59
8.58
8.59
8.55
8.52
8.52
8.51
8.62
8.63
8.63
8.59
8.46
8.47
8.46
8.48

8.42%
8.35%
8.38%
8.46%
8.45%
8.44%
8.43%
8.44%
8.45%
8.43%
8.42%
8.58%
8.59%
8.62%
8.68%
8.67%
8.61%
8.58%
8.61%
8.69%
8.70%
8.66%
8.64%
8.62%
8.58%
8.64%
8.85%
8.87%
8.83%
8.84%
8.82%
8.97%
9.03%
9.03%
8.99%
9.02%
9.04%
8.98%
8.96%
8.96%
8.94%
8.85%
8.84%
8.72%
8.64%
8.58%
8.59%
8.58%
8.59%
8.55%
8.52%
8.52%
8.51%
8.62%
8.63%
8.63%
8.59%
8.46%
8.47%
8.46%
8.48%

Lagged Yield
8.32%
8.31%
8.31%
8.31%
8.31%
8.31%
8.31%
8.31%
8.31%
8.30%
8.30%
8.30%
8.30%
8.30%
8.30%
8.29%
8.29%
8.29%
8.29%
8.28%
8.28%
8.28%
8.27%
8.27%
8.27%
8.27%
8.26%
8.26%
8.25%
8.25%
8.24%
8.24%
8.24%
8.23%
8.23%
8.22%
8.22%
8.21%
8.21%
8.21%
8.20%
8.20%
8.19%
8.19%
8.18%
8.18%
8.18%
8.18%
8.17%
8.17%
8.17%
8.17%
8.17%
8.16%
8.16%
8.16%
8.16%
8.16%
8.16%
8.16%
8.15%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

3/22/1990
3/21/1990
3/20/1990
3/19/1990
3/16/1990
3/15/1990
3/14/1990
3/13/1990
3/12/1990
3/9/1990
3/8/1990
3/7/1990
3/6/1990
3/5/1990
3/2/1990
3/1/1990
2/28/1990
2/27/1990
2/26/1990
2/23/1990
2/22/1990
2/21/1990
2/20/1990
2/19/1990
2/16/1990
2/15/1990
2/14/1990
2/13/1990
2/12/1990
2/9/1990
2/8/1990
2/7/1990
2/6/1990
2/5/1990
2/2/1990
2/1/1990
1/31/1990
1/30/1990
1/29/1990
1/26/1990
1/25/1990
1/24/1990
1/23/1990
1/22/1990
1/19/1990
1/18/1990
1/17/1990
1/16/1990
1/15/1990
1/12/1990
1/11/1990
1/10/1990
1/0/1990
1/8/1990
1/56/1990
1/4/1990
1/3/1990
1/2/1990
12/29/1989
12/28/1989
12/27/1989

8.49
8.49
8.46
8.53
8.54
8.62
8.61
8.71
8.62
8.62
8.55
8.60
8.57
8.65
8.55
8.61
8.54
8.45
8.48
8.56
8.57
8.64
8.66
8.52
8.46
8.46
8.41
8.38
8.43
8.33
8.48
8.54
8.59
8.54
8.51
8.43
8.45
8.55
8.58
8.52
8.46
8.41
8.39
8.31
8.27
8.34
8.25
8.25
8.19
8.17
8.12
8.09
8.09
8.09
8.06
8.04
8.03
7.99
7.98
7.96
7.98

8.49%
8.49%
8.46%
8.53%
8.54%
8.62%
8.61%
8.71%
8.62%
8.62%
8.55%
8.60%
8.57%
8.65%
8.55%
8.61%
8.54%
8.45%
8.48%
8.56%
8.57%
8.64%
8.66%
8.52%
8.46%
8.46%
8.41%
8.38%
8.43%
8.33%
8.48%
8.54%
8.59%
8.54%
8.51%
8.43%
8.45%
8.55%
8.58%
8.52%
8.46%
8.41%
8.39%
8.31%
8.27%
8.34%
8.25%
8.25%
8.19%
8.17%
8.12%
8.09%
8.09%
8.09%
8.06%
8.04%
8.03%
7.99%
7.98%
7.96%
7.98%

Lagged Yield
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.15%
8.16%
8.16%
8.16%
8.16%
8.17%
8.17%
8.17%
8.18%
8.18%
8.18%
8.18%
8.18%
8.19%
8.19%
8.19%
8.19%
8.20%
8.20%
8.20%
8.20%
8.21%
8.21%
8.22%
8.22%
8.22%
8.23%
8.23%
8.24%
8.24%
8.25%
8.25%
8.26%
8.26%
8.27%
8.27%
8.28%
8.29%
8.29%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

12/26/1989
12/22/1989
12/21/1989
12/20/1989
12/19/1989
12/18/1989
12/15/1989
12/14/1989
12/13/1989
12/12/1989
12/11/1989
12/8/1989
12/7/1989
12/6/1989
12/5/1989
12/4/1989
12/1/1989
11/30/1989
11/29/1989
11/28/1989
11/27/1989
11/24/1989
11/23/1989
11/22/1989
11/21/1989
11/20/1989
11/17/1989
11/16/1989
11/15/1989
11/14/1989
11/13/1989
11/10/1989
11/9/1989
11/8/1989
11/7/1989
11/6/1989
11/3/1989
11/2/1989
11/1/1989
10/31/1989
10/30/1989
10/27/1989
10/26/1989
10/25/1989
10/24/1989
10/23/1989
10/20/1989
10/19/1989
10/18/1989
10/17/1989
10/16/1989
10/13/1989
10/12/1989
10/11/1989
10/10/1989
10/9/1989
10/6/1989
10/5/1989
10/4/1989
10/3/1989
10/2/1989

7.99
7.87
7.85
7.84
7.84
7.84
7.85
7.85
7.88
7.89
7.89
7.88
7.92
7.91
7.88
7.88
7.88
7.89
7.92
7.91
7.91
7.87
7.87
7.87
7.90
7.92
7.93
7.86
7.86
7.88
7.88
7.90
7.90
7.88
7.87
7.95
7.93
7.87
7.88
7.91
7.92
7.94
7.88
7.89
7.89
7.94
7.98
7.96
8.04
8.03
7.97
7.87
8.05
8.06
8.01
8.00
8.01
8.07
8.16
8.16
8.22

7.99%
7.87%
7.85%
7.84%
7.84%
7.84%
7.85%
7.85%
7.88%
7.89%
7.89%
7.88%
7.92%
7.91%
7.88%
7.88%
7.88%
7.89%
7.92%
7.91%
7.91%
7.87%
7.87%
7.87%
7.90%
7.92%
7.93%
7.86%
7.86%
7.88%
7.88%
7.90%
7.90%
7.88%
7.87%
7.95%
7.93%
7.87%
7.88%
7.91%
7.92%
7.94%
7.88%
7.89%
7.89%
7.94%
7.98%
7.96%
8.04%
8.03%
7.97%
7.87%
8.05%
8.06%
8.01%
8.00%
8.01%
8.07%
8.16%
8.16%
8.22%

Lagged Yield
8.30%
8.31%
8.31%
8.32%
8.33%
8.33%
8.34%
8.34%
8.35%
8.36%
8.36%
8.37%
8.37%
8.38%
8.39%
8.39%
8.40%
8.41%
8.41%
8.42%
8.42%
8.43%
8.44%
8.44%
8.45%
8.45%
8.46%
8.46%
8.47%
8.47%
8.48%
8.48%
8.49%
8.49%
8.49%
8.50%
8.50%
8.51%
8.51%
8.52%
8.52%
8.53%
8.53%
8.54%
8.54%
8.55%
8.55%
8.56%
8.56%
8.57%
8.57%
8.58%
8.59%
8.59%
8.59%
8.60%
8.60%
8.61%
8.61%
8.62%
8.62%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

9/29/1989
9/28/1989
9/27/1989
9/26/1989
9/25/1989
9/22/1989
9/21/1989
9/20/1989
9/19/1989
9/18/1989
9/15/1989
9/14/1989
9/13/1989
9/12/1989
9/11/1989

9/8/1989

9/7/1989

9/6/1989

9/5/1989

9/4/1989

9/1/1989
8/31/1989
8/30/1989
8/29/1989
8/28/1989
8/25/1989
8/24/1989
8/23/1989
8/22/1989
8/21/1989
8/18/1989
8/17/1989
8/16/1989
8/15/1989
8/14/1989
8/11/1989
8/10/1989

8/9/1989

8/8/1989

8/7/1989

8/4/1989

8/3/1989

8/2/1989

8/1/1989
7/31/1989
7/28/1989
7/27/1989
7/26/1989
7/25/1989
7/24/1989
7/21/1989
7/20/1989
7/19/1989
7/18/1989
7/117/1989
7/14/1989
7/13/1989
7/12/1989
7/11/1989
7/10/1989

7/7/1989

8.24
8.25
8.25
8.29
8.29
8.19
8.19
8.17
8.09
8.09
8.08
8.10
8.15
8.10
8.07
8.08
8.12
8.10
8.13
8.14
8.13
8.20
8.18
8.21
8.23
8.19
8.16
8.17
8.25
8.18
8.16
8.16
8.11
8.16
8.24
8.11
8.06
8.14
8.08
8.08
8.08
7.90
7.84
7.85
7.92
7.99
8.03
8.10
8.11
8.13
8.15
8.13
8.14
8.19
8.12
8.08
8.05
8.03
8.02
8.01
8.04

8.24%
8.25%
8.25%
8.29%
8.29%
8.19%
8.19%
8.17%
8.09%
8.09%
8.08%
8.10%
8.15%
8.10%
8.07%
8.08%
8.12%
8.10%
8.13%
8.14%
8.13%
8.20%
8.18%
8.21%
8.23%
8.19%
8.16%
8.17%
8.25%
8.18%
8.16%
8.16%
8.11%
8.16%
8.24%
8.11%
8.06%
8.14%
8.08%
8.08%
8.08%
7.90%
7.84%
7.85%
7.92%
7.99%
8.03%
8.10%
8.11%
8.13%
8.15%
8.13%
8.14%
8.19%
8.12%
8.08%
8.05%
8.03%
8.02%
8.01%
8.04%

Lagged Yield
8.63%
8.63%
8.63%
8.64%
8.64%
8.64%
8.65%
8.65%
8.66%
8.66%
8.67%
8.67%
8.68%
8.68%
8.69%
8.69%
8.70%
8.70%
8.71%
8.71%
8.72%
8.72%
8.73%
8.73%
8.73%
8.74%
8.74%
8.74%
8.75%
8.75%
8.75%
8.76%
8.76%
8.76%
8.77%
8.77%
8.77%
8.78%
8.78%
8.79%
8.79%
8.79%
8.80%
8.80%
8.81%
8.81%
8.82%
8.82%
8.83%
8.83%
8.83%
8.84%
8.84%
8.85%
8.85%
8.86%
8.86%
8.87%
8.87%
8.88%
8.88%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

7/6/1989

7/5/1989

7/3/1989
6/30/1989
6/29/1989
6/28/1989
6/27/1989
6/26/1989
6/23/1989
6/22/1989
6/21/1989
6/20/1989
6/19/1989
6/16/1989
6/15/1989
6/14/1989
6/13/1989
6/12/1989

6/9/1989

6/8/1989

6/7/1989

6/6/1989

6/5/1989

6/2/1989

6/1/1989
5/31/1989
5/30/1989
5/29/1989
5/26/1989
5/25/1989
5/24/1989
5/23/1989
5/22/1989
5/19/1989
5/18/1989
5/17/1989
5/16/1989
5/15/1989
5/12/1989
5/11/1989
5/10/1989

5/9/1989

5/8/1989

5/5/1989

5/4/1989

5/3/1989

5/2/1989

5/1/1989
4/28/1989
4/27/1989
4/26/1989
4/25/1989
4/24/1989
4/21/1989
4/20/1989
4/19/1989
4/18/1989
4/17/1989
4/14/1989
4/13/1989
4/12/1989

8.09
8.13
8.07
8.04
8.10
8.14
8.07
8.15
8.20
8.33
8.34
8.28
8.35
8.30
8.29
8.16
8.22
8.14
8.14
8.30
8.32
8.40
8.44
8.45
8.60
8.60
8.63
8.60
8.62
8.68
8.63
8.62
8.60
8.71
8.77
8.81
8.82
8.85
8.84
9.06
9.10
9.10
8.99
8.96
8.99
8.99
8.94
8.99
8.93
8.91
8.96
8.95
8.98
8.98
9.02
8.95
8.94
9.05
9.03
9.15
9.10

8.09%
8.13%
8.07%
8.04%
8.10%
8.14%
8.07%
8.15%
8.20%
8.33%
8.34%
8.28%
8.35%
8.30%
8.29%
8.16%
8.22%
8.14%
8.14%
8.30%
8.32%
8.40%
8.44%
8.45%
8.60%
8.60%
8.63%
8.60%
8.62%
8.68%
8.63%
8.62%
8.60%
8.71%
8.77%
8.81%
8.82%
8.85%
8.84%
9.06%
9.10%
9.10%
8.99%
8.96%
8.99%
8.99%
8.94%
8.99%
8.93%
8.91%
8.96%
8.95%
8.98%
8.98%
9.02%
8.95%
8.94%
9.05%
9.03%
9.15%
9.10%

Lagged Yield
8.89%
8.89%
8.90%
8.90%
8.91%
8.91%
8.91%
8.92%
8.92%
8.93%
8.93%
8.94%
8.94%
8.95%
8.95%
8.96%
8.96%
8.97%
8.98%
8.98%
8.99%
8.99%
9.00%
9.00%
9.01%
9.01%
9.02%
9.02%
9.02%
9.03%
9.03%
9.03%
9.03%
9.03%
9.04%
9.04%
9.04%
9.04%
9.04%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.06%
9.06%
9.06%
9.06%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

4/11/1989
4/10/1989
4/7/1989
4/6/1989
4/5/1989
4/4/1989
4/3/1989
3/31/1989
3/30/1989
3/29/1989
3/28/1989
3/27/1989
3/23/1989
3/22/1989
3/21/1989
3/20/1989
3/17/1989
3/16/1989
3/15/1989
3/14/1989
3/13/1989
3/10/1989
3/9/1989
3/8/1989
3/7/1989
3/6/1989
3/3/1989
3/2/1989
3/1/1989
2/28/1989
2/27/1989
2/24/1989
2/23/1989
2/22/1989
2/21/1989
2/17/1989
2/16/1989
2/15/1989
2/14/1989
2/13/1989
2/10/1989
2/9/1989
2/8/1989
2/7/1989
2/6/1989
2/3/1989
2/2/1989
2/1/1989
1/31/1989
1/30/1989
1/27/1989
1/26/1989
1/25/1989
1/24/1989
1/23/1989
1/20/1989
1/19/1989
1/18/1989
1/17/1989
1/13/1989
1/12/1989

9.10
9.1
9.10
9.04
9.02
9.01
9.07
9.09
9.15
9.12
9.18
9.22
9.22
9.23
9.29
9.33
9.29
9.1
9.12
9.1
9.16
9.15
9.06
9.05
9.08
9.07
9.12
9.1
9.18
9.1
9.16
9.18
9.14
9.12
9.05
9.04
9.05
9.08
9.1
9.07
9.03
8.99
8.83
8.79
8.85
8.83
8.81
8.81
8.82
8.81
8.76
8.80
8.81
8.79
8.86
8.88
8.85
8.82
8.89
8.88
8.98

9.10%
9.11%
9.10%
9.04%
9.02%
9.01%
9.07%
9.09%
9.15%
9.12%
9.18%
9.22%
9.22%
9.23%
9.29%
9.33%
9.29%
9.11%
9.12%
9.11%
9.16%
9.15%
9.06%
9.05%
9.08%
9.07%
9.12%
9.11%
9.18%
9.11%
9.16%
9.18%
9.14%
9.12%
9.05%
9.04%
9.05%
9.08%
9.11%
9.07%
9.03%
8.99%
8.83%
8.79%
8.85%
8.83%
8.81%
8.81%
8.82%
8.81%
8.76%
8.80%
8.81%
8.79%
8.86%
8.88%
8.85%
8.82%
8.89%
8.88%
8.98%

Lagged Yield
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.04%
9.04%
9.04%
9.04%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.06%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

1/11/1989
1/10/1989
1/0/1989
1/6/1989
1/5/1989
1/4/1989
1/3/1989
12/30/1988
12/29/1988
12/28/1988
12/27/1988
12/23/1988
12/22/1988
12/21/1988
12/20/1988
12/19/1988
12/16/1988
12/15/1988
12/14/1988
12/13/1988
12/12/1988
12/9/1988
12/8/1988
12/7/1988
12/6/1988
12/5/1988
12/2/1988
12/1/1988
11/30/1988
11/29/1988
11/28/1988
11/25/1988
11/23/1988
11/22/1988
11/21/1988
11/18/1988
11/17/1988
11/16/1988
11/15/1988
11/14/1988
11/10/1988
11/9/1988
11/8/1988
11/7/1988
11/4/1988
11/3/1988
11/2/1988
11/1/1988
10/31/1988
10/28/1988
10/27/1988
10/26/1988
10/25/1988
10/24/1988
10/21/1988
10/20/1988
10/19/1988
10/18/1988
10/17/1988
10/14/1988
10/13/1988

9.05
9.04
9.05
9.03
9.09
9.09
9.08
8.99
9.01
9.00
8.96
8.90
8.93
8.94
8.95
9.04
9.05
9.05
9.04
8.97
8.95
8.95
8.97
8.97
8.93
9.12
9.16
9.03
9.07
9.12
9.15
9.17
9.10
9.1
9.1
9.1
9.18
9.1
9.01
9.00
8.98
8.99
8.93
8.96
8.91
8.73
8.79
8.78
8.74
8.80
8.83
8.91
8.93
8.92
8.88
8.84
8.89
8.86
8.87
8.90
8.92

9.05%
9.04%
9.05%
9.03%
9.09%
9.09%
9.08%
8.99%
9.01%
9.00%
8.96%
8.90%
8.93%
8.94%
8.95%
9.04%
9.05%
9.05%
9.04%
8.97%
8.95%
8.95%
8.97%
8.97%
8.93%
9.12%
9.16%
9.03%
9.07%
9.12%
9.15%
9.17%
9.10%
9.11%
9.11%
9.11%
9.18%
9.11%
9.01%
9.00%
8.98%
8.99%
8.93%
8.96%
8.91%
8.73%
8.79%
8.78%
8.74%
8.80%
8.83%
8.91%
8.93%
8.92%
8.88%
8.84%
8.89%
8.86%
8.87%
8.90%
8.92%

Lagged Yield
9.05%
9.05%
9.05%
9.04%
9.04%
9.04%
9.04%
9.04%
9.03%
9.03%
9.03%
9.03%
9.02%
9.02%
9.02%
9.02%
9.01%
9.01%
9.01%
9.00%
9.00%
9.00%
8.99%
8.99%
8.99%
8.99%
8.98%
8.98%
8.98%
8.97%
8.97%
8.96%
8.96%
8.96%
8.95%
8.95%
8.95%
8.94%
8.94%
8.94%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

10/12/1988
10/11/1988
10/7/1988
10/6/1988
10/5/1988
10/4/1988
10/3/1988
9/30/1988
9/29/1988
9/28/1988
9/27/1988
9/26/1988
9/23/1988
9/22/1988
9/21/1988
9/20/1988
9/19/1988
9/16/1988
9/15/1988
9/14/1988
9/13/1988
9/12/1988
9/9/1988
9/8/1988
9/7/1988
9/6/1988
9/2/1988
9/1/1988
8/31/1988
8/30/1988
8/29/1988
8/26/1988
8/25/1988
8/24/1988
8/23/1988
8/22/1988
8/19/1988
8/18/1988
8/17/1988
8/16/1988
8/15/1988
8/12/1988
8/11/1988
8/10/1988
8/9/1988
8/8/1988
8/5/1988
8/4/1988
8/3/1988
8/2/1988
8/1/1988
7/29/1988
7/28/1988
7/27/1988
7/26/1988
7/25/1988
7/22/1988
7/21/1988
7/20/1988
7/19/1988
7/18/1988

8.90
8.85
8.80
8.94
8.95
8.96
8.95
9.05
9.05
9.10
9.13
9.08
9.05
9.04
9.01
9.03
9.06
9.00
8.99
8.97
9.00
9.03
8.98
9.03
9.06
9.05
9.05
9.30
9.30
9.32
9.34
9.43
9.45
9.40
9.38
9.45
9.39
9.40
9.41
9.40
9.43
9.42
9.38
9.36
9.19
9.10
9.12
9.04
9.08
9.06
9.16
9.21
9.25
9.24
9.18
9.16
9.20
9.25
9.23
9.20
9.23

8.90%
8.85%
8.80%
8.94%
8.95%
8.96%
8.95%
9.05%
9.05%
9.10%
9.13%
9.08%
9.05%
9.04%
9.01%
9.03%
9.06%
9.00%
8.99%
8.97%
9.00%
9.03%
8.98%
9.03%
9.06%
9.05%
9.05%
9.30%
9.30%
9.32%
9.34%
9.43%
9.45%
9.40%
9.38%
9.45%
9.39%
9.40%
9.41%
9.40%
9.43%
9.42%
9.38%
9.36%
9.19%
9.10%
9.12%
9.04%
9.08%
9.06%
9.16%
9.21%
9.25%
9.24%
9.18%
9.16%
9.20%
9.25%
9.23%
9.20%
9.23%

Lagged Yield
8.93%
8.93%
8.94%
8.94%
8.94%
8.94%
8.94%
8.94%
8.94%
8.94%
8.94%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.94%
8.94%
8.94%
8.94%
8.93%
8.93%
8.93%
8.93%
8.93%
8.92%
8.92%
8.92%
8.92%
8.92%
8.91%
8.91%
8.91%
8.91%
8.92%
8.92%
8.93%
8.93%
8.94%
8.94%
8.95%
8.95%
8.95%
8.95%
8.96%
8.96%
8.96%
8.97%
8.97%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

7/15/1988
7/14/1988
7/13/1988
7/12/1988
7/11/1988

7/8/1988

7/7/1988

7/6/1988

7/5/1988

7/1/1988
6/30/1988
6/29/1988
6/28/1988
6/27/1988
6/24/1988
6/23/1988
6/22/1988
6/21/1988
6/20/1988
6/17/1988
6/16/1988
6/15/1988
6/14/1988
6/13/1988
6/10/1988

6/9/1088

6/8/1088

6/7/1088

6/6/1088

6/3/1088

6/2/1088
5/31/1988
5/27/1988
5/26/1988
5/25/1988
5/24/1988
5/23/1988
5/20/1988
5/19/1988
5/18/1988
5/17/1988
5/16/1988
5/13/1988
5/12/1988
5/11/1988
5/10/1988

5/9/1988

5/6/1988

5/5/1988

5/4/1988

5/3/1988

5/2/1988
4/29/1988
4/28/1988
4/27/1988
4/26/1988
4/25/1988
4/22/1988
4/21/1988
4/20/1988
4/19/1988

9.14
9.17
9.17
9.12
9.05
9.09
9.00
8.98
8.87
8.83
8.91
8.86
8.96
8.85
8.91
8.91
9.09
9.09
9.09
8.98
8.83
8.81
9.02
9.03
9.05
9.02
9.1
9.05
9.05
9.15
9.08
9.24
9.32
9.33
9.29
9.33
9.35
9.34
9.28
9.30
9.21
9.12
9.10
9.22
9.20
9.18
9.16
9.15
9.09
9.1
9.09
9.12
9.10
9.10
9.01
9.00
9.00
8.99
9.03
9.01
9.03

9.14%
9.17%
9.17%
9.12%
9.05%
9.09%
9.00%
8.98%
8.87%
8.83%
8.91%
8.86%
8.96%
8.85%
8.91%
8.91%
9.09%
9.09%
9.09%
8.98%
8.83%
8.81%
9.02%
9.03%
9.05%
9.02%
9.11%
9.05%
9.05%
9.15%
9.08%
9.24%
9.32%
9.33%
9.29%
9.33%
9.35%
9.34%
9.28%
9.30%
9.21%
9.12%
9.10%
9.22%
9.20%
9.18%
9.16%
9.15%
9.09%
9.11%
9.09%
9.12%
9.10%
9.10%
9.01%
9.00%
9.00%
8.99%
9.03%
9.01%
9.03%

Lagged Yield
8.97%
8.97%
8.97%
8.98%
8.98%
8.98%
8.98%
8.99%
8.99%
8.99%
9.00%
9.00%
9.00%
9.01%
9.01%
9.01%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.00%
9.00%
9.00%
9.00%
9.00%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.98%
8.98%
8.98%
8.98%
8.97%
8.97%
8.97%
8.97%
8.96%
8.96%
8.96%
8.95%
8.95%
8.95%
8.95%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

4/18/1988
4/15/1988
4/14/1988
4/13/1988
4/12/1988
4/11/1988
4/8/1088
4/7/1088
4/6/1088
4/5/1088
4/4/1088
3/31/1988
3/30/1988
3/29/1988
3/28/1988
3/25/1988
3/24/1988
3/23/1988
3/22/1988
3/21/1988
3/18/1988
3/17/1988
3/16/1988
3/15/1988
3/14/1988
3/11/1988
3/10/1988
3/9/1988
3/8/1988
3/7/1988
3/4/1988
3/3/1988
3/2/1988
3/1/1988
2/29/1988
2/26/1988
2/25/1988
2/24/1988
2/23/1988
2/22/1988
2/19/1988
2/18/1988
2/17/1988
2/16/1988
2/12/1988
2/11/1988
2/10/1988
2/9/1088
2/8/19088
2/5/1088
2/4/1088
2/3/1988
2/2/1088
2/1/19088
1/29/1988
1/28/1988
1/27/1988
1/26/1988
1/25/1988
1/22/1988
1/21/1988

9.01
8.94
8.87
8.73
8.75
8.77
8.68
8.78
8.76
8.85
8.86
8.76
8.76
8.75
8.83
8.67
8.73
8.74
8.70
8.70
8.67
8.54
8.61
8.51
8.51
8.50
8.56
8.52
8.52
8.51
8.47
8.31
8.31
8.34
8.34
8.35
8.42
8.37
8.35
8.42
8.45
8.45
8.48
8.46
8.42
8.34
8.29
8.33
8.36
8.29
8.44
8.39
8.32
8.43
8.42
8.49
8.53
8.70
8.62
8.65
8.70

9.01%
8.94%
8.87%
8.73%
8.75%
8.77%
8.68%
8.78%
8.76%
8.85%
8.86%
8.76%
8.76%
8.75%
8.83%
8.67%
8.73%
8.74%
8.70%
8.70%
8.67%
8.54%
8.61%
8.51%
8.51%
8.50%
8.56%
8.52%
8.52%
8.51%
8.47%
8.31%
8.31%
8.34%
8.34%
8.35%
8.42%
8.37%
8.35%
8.42%
8.45%
8.45%
8.48%
8.46%
8.42%
8.34%
8.29%
8.33%
8.36%
8.29%
8.44%
8.39%
8.32%
8.43%
8.42%
8.49%
8.53%
8.70%
8.62%
8.65%
8.70%

Lagged Yield
8.94%
8.94%
8.94%
8.94%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.92%
8.93%
8.93%
8.93%
8.93%
8.94%
8.94%
8.94%
8.94%
8.94%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.95%
8.96%
8.96%
8.96%
8.96%
8.96%
8.96%
8.96%
8.96%
8.96%
8.96%
8.96%
8.95%
8.95%
8.95%
8.94%
8.94%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

1/20/1988
1/19/1988
1/15/1988
1/14/1988
1/13/1988
1/12/1988
1/11/1988
1/8/1988
1/7/1988
1/6/1988
1/5/1988
1/4/1988
12/31/1987
12/30/1987
12/29/1987
12/28/1987
12/24/1987
12/23/1987
12/22/1987
12/21/1987
12/18/1987
12/17/1987
12/16/1987
12/15/1987
12/14/1987
12/11/1987
12/10/1987
12/9/1987
12/8/1987
12/7/1987
12/4/1987
12/3/1987
12/2/1987
12/1/1987
11/30/1987
11/27/1987
11/25/1987
11/24/1987
11/23/1987
11/20/1987
11/19/1987
11/18/1987
11/17/1987
11/16/1987
11/13/1987
11/12/1987
11/10/1987
11/9/1987
11/6/1987
11/5/1987
11/4/1987
11/3/1987
11/2/1987
10/30/1987
10/29/1987
10/28/1987
10/27/1987
10/26/1987
10/23/1987
10/22/1987
10/21/1987

8.77
8.80
8.76
9.02
9.03
9.10
9.09
9.09
8.95
9.00
8.85
8.92
8.98
8.89
8.92
8.99
8.91
8.91
9.05
9.01
8.92
9.14
9.13
9.20
9.38
9.46
9.38
9.20
9.22
9.21
9.12
9.05
9.13
9.13
9.10
9.16
9.06
9.00
8.89
8.84
8.92
8.93
8.93
8.90
8.94
8.86
8.87
8.83
8.84
8.78
8.94
9.03
9.12
9.03
9.01
9.14
9.06
8.89
9.09
9.09
9.45

8.77%
8.80%
8.76%
9.02%
9.03%
9.10%
9.09%
9.09%
8.95%
9.00%
8.85%
8.92%
8.98%
8.89%
8.92%
8.99%
8.91%
8.91%
9.05%
9.01%
8.92%
9.14%
9.13%
9.20%
9.38%
9.46%
9.38%
9.20%
9.22%
9.21%
9.12%
9.05%
9.13%
9.13%
9.10%
9.16%
9.06%
9.00%
8.89%
8.84%
8.92%
8.93%
8.93%
8.90%
8.94%
8.86%
8.87%
8.83%
8.84%
8.78%
8.94%
9.03%
9.12%
9.03%
9.01%
9.14%
9.06%
8.89%
9.09%
9.09%
9.45%

Lagged Yield
8.94%
8.93%
8.93%
8.92%
8.91%
8.91%
8.90%
8.89%
8.88%
8.88%
8.87%
8.86%
8.86%
8.85%
8.84%
8.83%
8.83%
8.82%
8.81%
8.81%
8.80%
8.79%
8.78%
8.77%
8.76%
8.76%
8.75%
8.74%
8.73%
8.72%
8.71%
8.70%
8.70%
8.69%
8.68%
8.67%
8.67%
8.66%
8.65%
8.64%
8.64%
8.63%
8.62%
8.61%
8.61%
8.60%
8.59%
8.59%
8.58%
8.57%
8.56%
8.56%
8.55%
8.54%
8.53%
8.52%
8.51%
8.50%
8.50%
8.49%
8.48%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield % Lagged Yield MOODUBAA Index PX_LAST Yield % Lagged Yield

10/20/1987 9.48 9.48% 8.47%
10/19/1987 9.81 9.81% 8.46%
10/16/1987 10.18 10.18% 8.45%
10/15/1987 10.22 10.22% 8.43%
10/14/1987 10.16 10.16% 8.42%
10/13/1987 9.89 9.89% 8.40%
10/9/1987 9.93 9.93% 8.39%
10/8/1987 9.86 9.86% 8.38%
10/7/1987 9.80 9.80% 8.37%
10/6/1987 9.77 9.77% 8.35%
10/5/1987 9.79 9.79% 8.34%
10/2/1987 9.69 9.69% 8.33%
10/1/1987 9.77 9.77% 8.32%
9/30/1987 9.74 9.74% 8.31%
9/29/1987 9.80 9.80% 8.29%
9/28/1987 9.66 9.66% 8.28%
9/25/1987 9.66 9.66% 8.27%
9/24/1987 9.69 9.69% 8.26%
9/23/1987 9.54 9.54% 8.25%
9/22/1987 9.52 9.52% 8.24%
9/21/1987 9.61 9.61% 8.23%
9/18/1987 9.56 9.56% 8.21%
9/17/1987 9.54 9.54% 8.20%
9/16/1987 9.67 9.67% 8.19%
9/15/1987 9.67 9.67% 8.18%
9/14/1987 9.50 9.50% 8.17%
9/11/1987 9.50 9.50% 8.16%
9/10/1987 9.56 9.56% 8.15%
9/9/1987 9.62 9.62% 8.14%
9/8/1987 9.64 9.64% 8.13%
9/4/1987 9.46 9.46% 8.12%
9/3/1987 9.44 9.44% 8.11%
9/2/1987 9.44 9.44% 8.10%
9/1/1987 9.27 9.27% 8.09%
8/31/1987 9.15 9.15% 8.08%
8/28/1987 9.18 9.18% 8.07%
8/27/1987 9.12 9.12% 8.06%
8/26/1987 8.97 8.97% 8.06%
8/25/1987 8.93 8.93% 8.05%
8/24/1987 8.98 8.98% 8.04%
8/21/1987 8.96 8.96% 8.03%
8/20/1987 8.92 8.92% 8.03%
8/19/1987 9.00 9.00% 8.02%
8/18/1987 8.92 8.92% 8.01%
8/17/1987 8.79 8.79% 8.01%
8/14/1987 8.74 8.74% 8.00%
8/13/1987 8.77 8.77% 8.00%
8/12/1987 8.94 8.94% 7.99%
8/11/1987 8.96 8.96% 7.99%
8/10/1987 8.94 8.94% 7.98%
8/7/1987 8.90 8.90% 7.98%
8/6/1987 8.94 8.94% 7.97%
8/5/1987 8.94 8.94% 7.96%
8/4/1987 9.02 9.02% 7.96%
8/3/1987 9.01 9.01% 7.95%
7/31/1987 8.90 8.90% 7.95%
7/30/1987 8.83 8.83% 7.94%
7/29/1987 8.81 8.81% 7.93%
7/28/1987 8.86 8.86% 7.93%
7/27/1987 8.82 8.82% 7.92%

7/24/1987 8.83 8.83% 7.92%



USGG30YR Index PX_LAST Yield %

7/23/1987
7/22/1987
7/21/1987
7/20/1987
7117/1987
7/16/1987
7/15/1987
7/14/1987
7/13/1987
7/10/1987
7/9/1987
7/8/1987
7/7/1987
7/6/1987
7/2/1987
7/1/1987
6/30/1987
6/29/1987
6/26/1987
6/25/1987
6/24/1987
6/23/1987
6/22/1987
6/19/1987
6/18/1987
6/17/1987
6/16/1987
6/15/1987
6/12/1987
6/11/1987
6/10/1987
6/9/1087
6/8/1987
6/5/1987
6/4/1087
6/3/1987
6/2/1087
6/1/1987
5/29/1987
5/28/1987
5/27/1987
5/26/1987
5/22/1987
5/21/1987
5/20/1987
5/19/1987
5/18/1987
5/15/1987
5/14/1987
5/13/1987
5/12/1987
5/11/1987
5/8/1987
5/7/1987
5/6/1987
5/5/1987
5/4/1987
5/1/1987
4/30/1987
4/29/1987
4/28/1987

8.78
8.79
8.71
8.62
8.55
8.59
8.60
8.50
8.54
8.46
8.51
8.45
8.38
8.43
8.43
8.48
8.49
8.47
8.48
8.42
8.45
8.41
8.40
8.48
8.48
8.39
8.45
8.44
8.49
8.67
8.73
8.73
8.69
8.65
8.73
8.76
8.93
8.61
8.64
8.71
8.73
8.66
8.90
9.04
9.06
9.07
8.89
8.91
8.73
8.70
8.70
8.78
8.59
8.69
8.73
8.65
8.69
8.58
8.44
8.69
8.48

8.78%
8.79%
8.71%
8.62%
8.55%
8.59%
8.60%
8.50%
8.54%
8.46%
8.51%
8.45%
8.38%
8.43%
8.43%
8.48%
8.49%
8.47%
8.48%
8.42%
8.45%
8.41%
8.40%
8.48%
8.48%
8.39%
8.45%
8.44%
8.49%
8.67%
8.73%
8.73%
8.69%
8.65%
8.73%
8.76%
8.93%
8.61%
8.64%
8.71%
8.73%
8.66%
8.90%
9.04%
9.06%
9.07%
8.89%
8.91%
8.73%
8.70%
8.70%
8.78%
8.59%
8.69%
8.73%
8.65%
8.69%
8.58%
8.44%
8.69%
8.48%

Lagged Yield
7.91%
7.90%
7.90%
7.89%
7.89%
7.88%
7.88%
7.87%
7.87%
7.86%
7.86%
7.86%
7.85%
7.85%
7.85%
7.84%
7.84%
7.83%
7.83%
7.82%
7.82%
7.81%
7.81%
7.80%
7.80%
7.79%
7.79%
7.78%
7.77%
7.77%
7.76%
7.75%
7.74%
7.74%
7.73%
7.72%
7.72%
7.71%
7.70%
7.70%
7.69%
7.69%
7.68%
7.67%
7.66%
7.66%
7.65%
7.64%
7.63%
7.63%
7.62%
7.61%
7.60%
7.60%
7.59%
7.58%
7.57%
7.57%
7.56%
7.55%
7.55%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

4/27/1987
4/24/1987
4/23/1987
4/22/1987
4/21/1987
4/20/1987
4/16/1987
4/15/1987
4/14/1987
4/13/1987
4/10/1987
4/9/1087
4/8/1987
4/7/1987
4/6/1987
4/3/1987
4/2/1087
4/1/1987
3/31/1987
3/30/1987
3/27/1987
3/26/1987
3/25/1987
3/24/1987
3/23/1987
3/20/1987
3/19/1987
3/18/1987
3/17/1987
3/16/1987
3/13/1987
3/12/1987
3/11/1987
3/10/1987
3/9/1987
3/6/1987
3/5/1987
3/4/1987
3/3/1987
3/2/1987
212711987
2/26/1987
2/25/1987
2/24/1987
2/23/1987
2/20/1987
2/19/1987
2/18/1987
21171987
2/13/1987
2/112/1987
211171987
2/10/1987
2/9/1087
2/6/19087
2/5/1987
2/4/1087
2/3/1987
2/2/1087
1/30/1987
1/29/1987

8.61
8.68
8.51
8.49
8.32
8.39
8.20
8.28
8.38
8.36
8.18
8.07
7.89
7.94
7.83
7.85
7.94
7.86
7.91
7.84
7.65
7.55
7.57
7.56
7.55
7.52
7.51
7.50
7.50
7.52
7.49
7.52
7.52
7.52
7.51
7.51
7.44
7.43
7.48
7.45
7.46
7.49
7.52
7.49
7.52
7.55
7.54
7.58
7.60
7.58
7.56
7.60
7.60
7.52
7.46
7.42
7.51
7.52
7.50
7.47
7.44

8.61%
8.68%
8.51%
8.49%
8.32%
8.39%
8.20%
8.28%
8.38%
8.36%
8.18%
8.07%
7.89%
7.94%
7.83%
7.85%
7.94%
7.86%
7.91%
7.84%
7.65%
7.55%
7.57%
7.56%
7.55%
7.52%
7.51%
7.50%
7.50%
7.52%
7.49%
7.52%
7.52%
7.52%
7.51%
7.51%
7.44%
7.43%
7.48%
7.45%
7.46%
7.49%
7.52%
7.49%
7.52%
7.55%
7.54%
7.58%
7.60%
7.58%
7.56%
7.60%
7.60%
7.52%
7.46%
7.42%
7.51%
7.52%
7.50%
7.47%
7.44%

Lagged Yield
7.54%
7.53%
7.52%
7.52%
7.51%
7.51%
7.50%
7.50%
7.49%
7.49%
7.48%
7.48%
7.48%
7.47%
7.47%
7.47%
7.47%
7.47%
7.46%
7.46%
7.46%
7.46%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.47%
7.46%
7.46%
7.46%
7.46%
7.46%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

1/28/1987
1/27/1987
1/26/1987
1/23/1987
1/22/1987
1/21/1987
1/20/1987
1/16/1987
1/156/1987
1/14/1987
1/13/1987
1/12/1987
1/0/1987
1/8/1987
1/7/11987
1/6/1987
1/5/1987
1/2/1987
12/31/1986
12/30/1986
12/29/1986
12/26/1986
12/24/1986
12/23/1986
12/22/1986
12/19/1986
12/18/1986
12/17/1986
12/16/1986
12/15/1986
12/12/1986
12/11/1986
12/10/1986
12/9/1986
12/8/1986
12/5/1986
12/4/1986
12/3/1986
12/2/1986
12/1/1986
11/28/1986
11/26/1986
11/25/1986
11/24/1986
11/21/1986
11/20/1986
11/19/1986
11/18/1986
11/17/1986
11/14/1986
11/13/1986
11/12/1986
11/10/1986
11/7/1986
11/6/1986
11/5/1986
11/4/1986
11/3/1986
10/31/1986
10/30/1986
10/29/1986

7.46
7.48
7.47
7.44
7.34
7.32
7.31
7.33
7.38
7.40
7.37
7.34
7.28
7.32
7.29
7.35
7.34
7.40
7.49
7.44
7.43
7.33
7.34
7.34
7.35
7.36
7.37
7.38
7.38
7.40
7.39
7.36
7.31
7.34
7.32
7.36
7.26
7.32
7.35
7.40
7.40
7.41
7.44
7.38
7.43
7.48
7.43
7.51
7.48
7.52
7.58
7.59
7.61
7.66
7.54
7.59
7.57
7.57
7.61
7.60
7.68

7.46%
7.48%
7.47%
7.44%
7.34%
7.32%
7.31%
7.33%
7.38%
7.40%
7.37%
7.34%
7.28%
7.32%
7.29%
7.35%
7.34%
7.40%
7.49%
7.44%
7.43%
7.33%
7.34%
7.34%
7.35%
7.36%
7.37%
7.38%
7.38%
7.40%
7.39%
7.36%
7.31%
7.34%
7.32%
7.36%
7.26%
7.32%
7.35%
7.40%
7.40%
7.41%
7.44%
7.38%
7.43%
7.48%
7.43%
7.51%
7.48%
7.52%
7.58%
7.59%
7.61%
7.66%
7.54%
7.59%
7.57%
7.57%
7.61%
7.60%
7.68%

Lagged Yield
7.46%
7.46%
7.46%
7.46%
7.46%
7.46%
7.46%
7.46%
7.46%
7.46%
7.46%
7.47%
7.47%
7.47%
7.48%
7.48%
7.48%
7.49%
7.49%
7.49%
7.49%
7.50%
7.50%
7.50%
7.51%
7.51%
7.51%
7.52%
7.52%
7.53%
7.53%
7.54%
7.55%
7.55%
7.56%
7.57%
7.58%
7.58%
7.59%
7.60%
7.61%
7.62%
7.63%
7.64%
7.65%
7.66%
7.66%
7.67%
7.68%
7.69%
7.70%
7.71%
7.72%
7.73%
7.74%
7.75%
7.76%
7.76%
7.77%
7.78%
7.79%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

10/28/1986
10/27/1986
10/24/1986
10/23/1986
10/22/1986
10/21/1986
10/20/1986
10/17/1986
10/16/1986
10/15/1986
10/14/1986
10/10/1986
10/9/1986
10/8/1986
10/7/1986
10/6/1986
10/3/1986
10/2/1986
10/1/1986
9/30/1986
9/29/1986
9/26/1986
9/25/1986
9/24/1986
9/23/1986
9/22/1986
9/19/1986
9/18/1986
9/17/1986
9/16/1986
9/15/1986
9/12/1986
9/11/1986
9/10/1986
9/9/1986
9/8/1986
9/5/1986
9/4/1986
9/3/1986
9/2/1986
8/29/1986
8/28/1986
8/26/1986
8/25/1986
8/22/1986
8/21/1986
8/20/1986
8/19/1986
8/18/1986
8/15/1986
8/14/1986
8/13/1986
8/12/1986
8/11/1986
8/8/1986
8/7/1986
8/6/1986
8/5/1986
8/4/1986
8/1/1986
7/31/1986

7.78
7.72
7.76
7.72
7.77
7.82
7.90
7.83
7.80
7.75
7.79
7.66
7.61
7.61
7.54
7.53
7.52
7.63
7.60
7.59
7.69
7.63
7.66
7.63
7.71
7.78
7.82
7.74
7.64
7.66
7.64
7.68
7.72
7.55
7.47
7.60
7.53
7.42
7.38
7.32
7.20
7.25
7.20
7.23
7.27
719
7.16
717
7.26
7.29
7.28
7.27
7.34
7.34
7.42
7.53
7.58
7.51
7.45
7.45
7.42

7.78%
7.72%
7.76%
7.72%
7.77%
7.82%
7.90%
7.83%
7.80%
7.75%
7.79%
7.66%
7.61%
7.61%
7.54%
7.53%
7.52%
7.63%
7.60%
7.59%
7.69%
7.63%
7.66%
7.63%
7.71%
7.78%
7.82%
7.74%
7.64%
7.66%
7.64%
7.68%
7.72%
7.55%
7.47%
7.60%
7.53%
7.42%
7.38%
7.32%
7.20%
7.25%
7.20%
7.23%
7.27%
7.19%
7.16%
717%
7.26%
7.29%
7.28%
7.27%
7.34%
7.34%
7.42%
7.53%
7.58%
7.51%
7.45%
7.45%
7.42%

Lagged Yield
7.80%
7.81%
7.82%
7.83%
7.83%
7.84%
7.85%
7.86%
7.86%
7.87%
7.88%
7.89%
7.89%
7.90%
7.91%
7.92%
7.93%
7.94%
7.95%
7.96%
7.97%
7.98%
7.99%
8.00%
8.01%
8.02%
8.03%
8.04%
8.05%
8.06%
8.08%
8.09%
8.10%
8.11%
8.12%
8.13%
8.15%
8.16%
8.17%
8.19%
8.20%
8.22%
8.23%
8.24%
8.26%
8.27%
8.29%
8.30%
8.32%
8.34%
8.35%
8.37%
8.38%
8.40%
8.41%
8.43%
8.44%
8.46%
8.47%
8.49%
8.50%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

7/30/1986
7/29/1986
7/28/1986
7/25/1986
7/24/1986
7/23/1986
7/22/1986
7/21/1986
7/18/1986
7/117/1986
7/16/1986
7/15/1986
7/14/1986
7/11/1986
7/10/1986

7/9/1986

7/8/1986

7/7/1986

7/3/1986

7/2/1986

7/1/1986
6/30/1986
6/27/1986
6/26/1986
6/25/1986
6/24/1986
6/23/1986
6/20/1986
6/19/1986
6/18/1986
6/17/1986
6/16/1986
6/13/1986
6/12/1986
6/11/1986
6/10/1986

6/9/1086

6/6/1086

6/5/1086

6/4/1086

6/3/1086

6/2/1086
5/30/1986
5/29/1986
5/28/1986
5/27/1986
5/23/1986
5/22/1986
5/21/1986
5/20/1986
5/19/1986
5/16/1986
5/15/1986
5/14/1986
5/13/1986
5/12/1986

5/9/1986

5/8/1986

5/7/1986

5/6/1986

5/5/1986

7.47
7.47
7.57
7.41
7.39
7.34
7.27
717
7.18
7.18
717
7.11
7.14
7.18
713
7.14
7.22
7.16
7.16
7.22
7.20
7.23
7.28
7.34
7.36
7.35
7.46
7.43
7.53
7.44
7.41
7.45
7.46
7.65
7.72
7.74
7.77
7.67
7.89
7.89
7.81
7.92
7.75
7.69
7.47
7.39
7.44
7.50
7.58
7.54
7.70
7.61
7.55
7.46
7.40
7.44
7.35
7.40
7.51
7.49
7.45

7.47%
7.47%
7.57%
7.41%
7.39%
7.34%
7.27%
717%
7.18%
7.18%
717%
7.11%
7.14%
7.18%
7.13%
7.14%
7.22%
7.16%
7.16%
7.22%
7.20%
7.23%
7.28%
7.34%
7.36%
7.35%
7.46%
7.43%
7.53%
7.44%
7.41%
7.45%
7.46%
7.65%
7.72%
7.74%
7.77%
7.67%
7.89%
7.89%
7.81%
7.92%
7.75%
7.69%
7.47%
7.39%
7.44%
7.50%
7.58%
7.54%
7.70%
7.61%
7.55%
7.46%
7.40%
7.44%
7.35%
7.40%
7.51%
7.49%
7.45%

Lagged Yield
8.52%
8.54%
8.55%
8.57%
8.58%
8.60%
8.61%
8.63%
8.65%
8.66%
8.68%
8.70%
8.71%
8.73%
8.75%
8.77%
8.78%
8.80%
8.82%
8.84%
8.85%
8.87%
8.89%
8.91%
8.92%
8.94%
8.95%
8.97%
8.98%
9.00%
9.01%
9.03%
9.04%
9.06%
9.07%
9.08%
9.10%
9.11%
9.13%
9.14%
9.15%
9.17%
9.18%
9.19%
9.21%
9.23%
9.24%
9.26%
9.28%
9.29%
9.31%
9.32%
9.34%
9.35%
9.37%
9.38%
9.40%
9.42%
9.43%
9.45%
9.46%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/2/1986

5/1/1986
4/30/1986
4/29/1986
4/28/1986
4/25/1986
4/24/1986
4/23/1986
4/22/1986
4/21/1986
4/18/1986
4/17/1986
4/16/1986
4/15/1986
4/14/1986
4/11/1986
4/10/1986

4/9/1086

4/8/1086

4/7/1086

4/4/1086

4/3/1986

4/2/1086

4/1/1986
3/31/1986
3/27/1986
3/26/1986
3/25/1986
3/24/1986
3/21/1986
3/20/1986
3/19/1986
3/18/1986
3/17/1986
3/14/1986
3/13/1986
3/12/1986
3/11/1986
3/10/1986

3/7/1986

3/6/1986

3/5/1986

3/4/1986

3/3/1986
2/28/1986
2/27/1986
2/26/1986
2/25/1986
2/24/1986
2/21/1986
2/20/1986
2/19/1986
2/18/1986
2/14/1986
2/13/1986
2/12/1986
2/11/1986
2/10/1986

2/7/19086

2/6/1086

2/5/1086

7.62
7.55
7.45
7.41
7.50
7.57
7.61
7.44
7.33
7.15
7.15
713
7.11
7.32
7.29
7.36
7.31
7.32
7.36
7.58
7.55
7.47
7.38
7.46
7.44
7.59
7.78
7.89
7.93
7.97
7.95
7.99
7.95
7.98
7.95
7.91
7.94
7.89
8.00
8.15
8.19
8.24
8.05
8.09
8.28
8.30
8.46
8.61
8.63
8.70
8.86
8.91
8.89
8.94
9.05
9.13
9.16
9.20
9.29
9.27
9.28

7.62%
7.55%
7.45%
7.41%
7.50%
7.57%
7.61%
7.44%
7.33%
7.15%
7.15%
7.13%
7.11%
7.32%
7.29%
7.36%
7.31%
7.32%
7.36%
7.58%
7.55%
7.47%
7.38%
7.46%
7.44%
7.59%
7.78%
7.89%
7.93%
7.97%
7.95%
7.99%
7.95%
7.98%
7.95%
7.91%
7.94%
7.89%
8.00%
8.15%
8.19%
8.24%
8.05%
8.09%
8.28%
8.30%
8.46%
8.61%
8.63%
8.70%
8.86%
8.91%
8.89%
8.94%
9.05%
9.13%
9.16%
9.20%
9.29%
9.27%
9.28%

Lagged Yield
9.48%
9.49%
9.50%
9.52%
9.53%
9.55%
9.56%
9.57%
9.59%
9.61%
9.62%
9.64%
9.66%
9.67%
9.69%
9.71%
9.72%
9.74%
9.75%
9.77%
9.78%
9.79%
9.81%
9.83%
9.84%
9.86%
9.87%
9.88%
9.89%
9.91%
9.92%
9.93%
9.95%
9.96%
9.97%
9.99%

10.00%
10.02%
10.03%
10.05%
10.06%
10.08%
10.09%
10.11%
10.12%
10.14%
10.15%
10.17%
10.18%
10.19%
10.21%
10.22%
10.23%
10.24%
10.26%
10.27%
10.28%
10.29%
10.30%
10.31%
10.32%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

2/4/1086
2/3/1986
1/31/1986
1/30/1986
1/29/1986
1/28/1986
1/27/1986
1/24/1986
1/23/1986
1/22/1986
1/21/1986
1/17/1986
1/16/1986
1/15/1986
1/14/1986
1/13/1986
1/10/1986
1/0/1986
1/8/1986
1/7/1986
1/6/1986
1/3/1986
1/2/1986
12/31/1985
12/30/1985
12/27/1985
12/26/1985
12/24/1985
12/23/1985
12/20/1985
12/19/1985
12/18/1985
12/17/1985
12/16/1985
12/13/1985
12/12/1985
12/11/1985
12/10/1985
12/9/1985
12/6/1985
12/5/1985
12/4/1985
12/3/1985
12/2/1985
11/29/1985
11/27/1985
11/26/1985
11/25/1985
11/22/1985
11/21/1985
11/20/1985
11/19/1985
11/18/1985
11/15/1985
11/14/1985
11/13/1985
11/12/1985
11/8/1985
11/7/1985
11/6/1985
11/5/1985

9.24
9.24
9.32
9.34
9.34
9.28
9.36
9.42
9.41
9.43
9.42
9.42
9.36
9.40
9.56
9.61
9.57
9.44
9.32
9.16
9.30
9.28
9.27
9.27
9.26
9.27
9.29
9.32
9.34
9.33
9.39
9.39
9.34
9.45
9.52
9.54
9.53
9.66
9.71
9.86
9.88
9.86
9.88
9.94
9.84
9.90
9.95
9.96
10.00
9.92
9.92
9.98
10.01
10.14
10.16
10.06
10.03
10.13
10.17
10.18
10.16

9.24%
9.24%
9.32%
9.34%
9.34%
9.28%
9.36%
9.42%
9.41%
9.43%
9.42%
9.42%
9.36%
9.40%
9.56%
9.61%
9.57%
9.44%
9.32%
9.16%
9.30%
9.28%
9.27%
9.27%
9.26%
9.27%
9.29%
9.32%
9.34%
9.33%
9.39%
9.39%
9.34%
9.45%
9.52%
9.54%
9.53%
9.66%
9.71%
9.86%
9.88%
9.86%
9.88%
9.94%
9.84%
9.90%
9.95%
9.96%
10.00%
9.92%
9.92%
9.98%
10.01%
10.14%
10.16%
10.06%
10.03%
10.13%
10.17%
10.18%
10.16%

Lagged Yield
10.33%
10.34%
10.35%
10.36%
10.37%
10.38%
10.39%
10.41%
10.42%
10.43%
10.44%
10.45%
10.46%
10.47%
10.49%
10.50%
10.51%
10.52%
10.53%
10.54%
10.56%
10.57%
10.58%
10.59%
10.61%
10.62%
10.63%
10.64%
10.66%
10.67%
10.68%
10.69%
10.70%
10.71%
10.72%
10.73%
10.74%
10.75%
10.76%
10.76%
10.77%
10.78%
10.79%
10.79%
10.80%
10.80%
10.81%
10.82%
10.82%
10.83%
10.84%
10.84%
10.85%
10.86%
10.87%
10.87%
10.88%
10.89%
10.90%
10.90%
10.91%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

11/4/1985
11/1/1985
10/31/1985
10/30/1985
10/29/1985
10/28/1985
10/25/1985
10/24/1985
10/23/1985
10/22/1985
10/21/1985
10/18/1985
10/17/1985
10/16/1985
10/15/1985
10/11/1985
10/10/1985
10/9/1985
10/8/1985
10/7/1985
10/4/1985
10/3/1985
10/2/1985
10/1/1985
9/30/1985
9/27/1985
9/26/1985
9/25/1985
9/24/1985
9/23/1985
9/20/1985
9/19/1985
9/18/1985
9/17/1985
9/16/1985
9/13/1985
9/12/1985
9/11/1985
9/10/1985
9/9/1985
9/6/1985
9/5/1985
9/4/1985
9/3/1985
8/30/1985
8/29/1985
8/28/1985
8/27/1985
8/26/1985
8/23/1985
8/22/1985
8/21/1985
8/20/1985
8/19/1985
8/16/1985
8/15/1985
8/14/1985
8/13/1985
8/12/1985
8/9/1985
8/8/1985

10.21
10.23
10.25
10.27
10.33
10.51
10.45
10.39
10.37
10.37
10.43
10.44
10.45
10.53
10.53
10.60
10.59
10.61
10.60
10.65
10.62
10.58
10.56
10.53
10.56
10.55
10.49
10.51
10.57
10.62
10.58
10.61
10.68
10.60
10.57
10.58
10.75
10.71
10.70
10.70
10.70
10.47
10.39
10.44
10.47
10.36
10.36
10.37
10.44
10.44
10.41
10.41
10.46
10.50
10.52
10.68
10.60
10.68
10.64
10.60
10.66

10.21%
10.23%
10.25%
10.27%
10.33%
10.51%
10.45%
10.39%
10.37%
10.37%
10.43%
10.44%
10.45%
10.53%
10.53%
10.60%
10.59%
10.61%
10.60%
10.65%
10.62%
10.58%
10.56%
10.53%
10.56%
10.55%
10.49%
10.51%
10.57%
10.62%
10.58%
10.61%
10.68%
10.60%
10.57%
10.58%
10.75%
10.71%
10.70%
10.70%
10.70%
10.47%
10.39%
10.44%
10.47%
10.36%
10.36%
10.37%
10.44%
10.44%
10.41%
10.41%
10.46%
10.50%
10.52%
10.68%
10.60%
10.68%
10.64%
10.60%
10.66%

Lagged Yield
10.92%
10.92%
10.93%
10.94%
10.94%
10.95%
10.95%
10.96%
10.96%
10.97%
10.97%
10.98%
10.98%
10.99%
10.99%
11.00%
11.00%
11.01%
11.01%
11.02%
11.02%
11.03%
11.03%
11.04%
11.04%
11.05%
11.05%
11.05%
11.06%
11.06%
11.07%
11.07%
11.08%
11.08%
11.09%
11.09%

11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11

.10%
1%
1%
1%
12%
12%
13%
13%
14%
15%
15%
.16%
.16%
A7%
.18%
19%
19%

11.20%
11.21%
11.22%
11.23%
11.23%
11.24%
11.25%
11.26%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

8/7/1985

8/6/1985

8/5/1985

8/2/1985

8/1/1985
7/31/1985
7/30/1985
7/29/1985
7/26/1985
7/25/1985
7/24/1985
7/23/1985
7/22/1985
7/19/1985
7/18/1985
7/17/1985
7/16/1985
7/15/1985
7/12/1985
7/11/1985
7/10/1985

7/9/1985

7/8/1985

7/5/1985

7/3/1985

7/2/1985

7/1/1985
6/28/1985
6/27/1985
6/26/1985
6/25/1985
6/24/1985
6/21/1985
6/20/1985
6/19/1985
6/18/1985
6/17/1985
6/14/1985
6/13/1985
6/12/1985
6/10/1985

6/7/1985

6/6/1985

6/5/1985

6/4/1985

6/3/1985
5/31/1985
5/30/1985
5/29/1985
5/28/1985
5/24/1985
5/23/1985
5/22/1985
5/21/1985
5/20/1985
5/17/1985
5/16/1985
5/15/1985
5/14/1985
5/13/1985
5/10/1985

10.70
10.72
10.72
10.77
10.64
10.66
10.77
10.76
10.74
10.61
10.60
10.57
10.58
10.49
10.50
10.29
10.34
10.45
10.44
10.44
10.34
10.28
10.28
10.28
10.43
10.43
10.43
10.44
10.55
10.62
10.70
10.61
10.56
10.49
10.37
10.24
10.26
10.34
10.46
10.46
10.43
10.52
10.31
10.27
10.32
10.38
10.56
10.70
10.68
10.71
10.83
10.90
10.93
10.85
10.80
10.91
11.01
11.08
11.03
11.17
11.20

10.70%
10.72%
10.72%
10.77%
10.64%
10.66%
10.77%
10.76%
10.74%
10.61%
10.60%
10.57%
10.58%
10.49%
10.50%
10.29%
10.34%
10.45%
10.44%
10.44%
10.34%
10.28%
10.28%
10.28%
10.43%
10.43%
10.43%
10.44%
10.55%
10.62%
10.70%
10.61%
10.56%
10.49%
10.37%
10.24%
10.26%
10.34%
10.46%
10.46%
10.43%
10.52%
10.31%
10.27%
10.32%
10.38%
10.56%
10.70%
10.68%
10.71%
10.83%
10.90%
10.93%
10.85%
10.80%
10.91%
11.01%
11.08%
11.03%
11.17%
11.20%

Lagged Yield
11.27%
11.27%
11.28%
11.29%
11.30%
11.30%
11.31%
11.32%
11.33%
11.33%
11.34%
11.35%
11.36%
11.36%
11.37%
11.38%
11.39%
11.40%
11.41%
11.42%
11.43%
11.45%
11.46%
11.47%
11.48%
11.49%
11.50%
11.51%
11.52%
11.53%
11.54%
11.55%
11.56%
11.57%
11.58%
11.59%
11.60%
11.61%
11.62%
11.63%
11.64%
11.65%
11.66%
11.67%
11.69%
11.70%
11.71%
11.72%
11.73%
11.75%
11.76%
11.77%
11.78%
11.79%
11.80%
11.81%
11.82%
11.84%
11.85%
11.86%
11.87%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/9/1985
5/8/1985
5/7/1985
5/6/1985
5/3/1985
5/2/1985
5/1/1985
4/30/1985
4/29/1985
4/26/1985
4/25/1985
4/24/1985
4/23/1985
4/22/1985
4/19/1985
4/18/1985
4/17/1985
4/16/1985
4/15/1985
4/12/1985
4/11/1985
4/10/1985
4/9/1985
4/8/1985
4/4/1985
4/3/1985
4/2/1985
4/1/1985
3/29/1985
3/28/1985
3/27/1985
3/26/1985
3/25/1985
3/22/1985
3/21/1985
3/20/1985
3/19/1985
3/18/1985
3/14/1985
3/13/1985
3/12/1985
3/11/1985
3/8/1985
3/7/1985
3/6/1985
3/5/1985
2/28/1985
2/20/1985
2/19/1985
2/15/1985
2/14/1985
2/13/1985
2/11/1985
2/8/1985
2/7/1985
2/6/1985
2/5/1985
2/4/1985
2/1/1985
1/31/1985
1/30/1985

11.34
11.37
11.27
11.26
11.30
11.34
11.38
11.46
11.52
11.40
11.44
11.38
11.31
11.21
11.25
11.23
11.32
11.27
11.35
11.39
11.39
11.54
11.59
11.73
11.65
11.69
11.67
11.64
11.64
11.69
11.81
11.75
11.75
11.81
11.71
11.81
11.87
11.93
11.87
11.82
11.69
11.73
11.70
11.89
11.91
11.81
11.88
11.54
11.38
11.33
11.21
11.28
11.33
11.26
11.31
11.32
11.27
11.30
11.32
11.21
11.12

11.34%
11.37%
11.27%
11.26%
11.30%
11.34%
11.38%
11.46%
11.52%
11.40%
11.44%
11.38%
11.31%
11.21%
11.25%
11.23%
11.32%
11.27%
11.35%
11.39%
11.39%
11.54%
11.59%
11.73%
11.65%
11.69%
11.67%
11.64%
11.64%
11.69%
11.81%
11.75%
11.75%
11.81%
11.71%
11.81%
11.87%
11.93%
11.87%
11.82%
11.69%
11.73%
11.70%
11.89%
11.91%
11.81%
11.88%
11.54%
11.38%
11.33%
11.21%
11.28%
11.33%
11.26%
11.31%
11.32%
11.27%
11.30%
11.32%
11.21%
11.12%

Lagged Yield
11.88%
11.89%
11.90%
11.91%
11.92%
11.94%
11.95%
11.96%
11.97%
11.98%
11.99%
12.00%
12.01%
12.02%
12.03%
12.04%
12.05%
12.06%
12.07%
12.08%
12.09%
12.10%
12.11%
12.12%
12.12%
12.14%
12.15%
12.16%
12.17%
12.18%
12.19%
12.20%
12.20%
12.21%
12.22%
12.23%
12.24%
12.25%
12.25%
12.26%
12.27%
12.28%
12.28%
12.29%
12.30%
12.30%
12.31%
12.31%
12.32%
12.32%
12.33%
12.34%
12.35%
12.35%
12.36%
12.37%
12.37%
12.38%
12.39%
12.39%
12.40%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

1/29/1985
1/28/1985
1/25/1985
1/24/1985
1/23/1985
1/22/1985
1/18/1985
1/17/1985
1/15/1985
1/14/1985
1/11/1985
1/10/1985
1/0/1985
1/8/1985
1/7/1985
1/4/1985
1/3/1985
1/2/1985
12/31/1984
12/28/1984
12/27/1984
12/26/1984
12/24/1984
12/21/1984
12/20/1984
12/19/1984
12/18/1984
12/17/1984
12/14/1984
12/13/1984
12/12/1984
12/11/1984
12/10/1984
12/7/1984
12/6/1984
12/5/1984
12/4/1984
12/3/1984
11/30/1984
11/29/1984
11/28/1984
11/27/1984
11/26/1984
11/23/1984
11/21/1984
11/20/1984
11/19/1984
11/16/1984
11/15/1984
11/14/1984
11/13/1984
11/9/1984
11/8/1984
11/7/1984
11/5/1984
11/2/1984
11/1/1984
10/31/1984
10/30/1984
10/29/1984
10/26/1984

11.06
11.18
11.17
11.16
11.31
11.35
11.51
11.50
11.56
11.63
11.62
11.53
11.50
11.45
11.51
11.62
11.60
11.73
11.53
11.48
11.46
11.45
11.34
11.36
11.36
11.38
11.36
11.46
11.59
11.61
11.51
11.57
11.61
11.67
11.57
11.54
11.51
11.52
11.53
11.50
11.36
11.31
11.31
11.30
11.42
11.54
11.58
11.66
11.68
11.81
11.73
11.64
11.75
11.64
11.45
11.50
11.47
11.56
11.57
11.70
11.73

11.06%
11.18%
11.17%
11.16%
11.31%
11.35%
11.51%
11.50%
11.56%
11.63%
11.62%
11.53%
11.50%
11.45%
11.51%
11.62%
11.60%
11.73%
11.53%
11.48%
11.46%
11.45%
11.34%
11.36%
11.36%
11.38%
11.36%
11.46%
11.59%
11.61%
11.51%
11.57%
11.61%
11.67%
11.57%
11.54%
11.51%
11.52%
11.53%
11.50%
11.36%
11.31%
11.31%
11.30%
11.42%
11.54%
11.58%
11.66%
11.68%
11.81%
11.73%
11.64%
11.75%
11.64%
11.45%
11.50%
11.47%
11.56%
11.57%
11.70%
11.73%

Lagged Yield
12.40%
12.41%
12.42%
12.43%
12.43%
12.44%
12.45%
12.45%
12.46%
12.46%
12.46%
12.47%
12.47%
12.48%
12.48%
12.49%
12.49%
12.50%
12.50%
12.50%
12.51%
12.51%
12.52%
12.52%
12.53%
12.53%
12.53%
12.54%
12.54%
12.54%
12.55%
12.55%
12.55%
12.55%
12.56%
12.56%
12.56%
12.56%
12.56%
12.57%
12.57%
12.57%
12.57%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

10/25/1984
10/24/1984
10/23/1984
10/22/1984
10/19/1984
10/18/1984
10/17/1984
10/16/1984
10/15/1984
10/12/1984
10/11/1984
10/10/1984
10/9/1984
10/5/1984
10/4/1984
10/3/1984
10/2/1984
10/1/1984
9/28/1984
9/27/1984
9/26/1984
9/25/1984
9/24/1984
9/21/1984
9/20/1984
9/19/1984
9/18/1984
9/17/1984
9/14/1984
9/13/1984
9/12/1984
9/11/1984
9/10/1984
9/7/1984
9/6/1984
9/5/1984
9/4/1984
8/31/1984
8/30/1984
8/29/1984
8/28/1984
8/27/1984
8/24/1984
8/23/1984
8/22/1984
8/21/1984
8/20/1984
8/17/1984
8/16/1984
8/15/1984
8/14/1984
8/13/1984
8/10/1984
8/9/1984
8/8/1984
8/7/1984
8/6/1984
8/3/1984
8/2/1984
8/1/1984
7/31/1984

11.71
11.57
11.58
11.64
11.71
11.79
12.02
12.12
12.12
12.11
12.14
12.16
12.12
12.18
12.27
12.38
12.30
12.34
12.25
12.11
12.22
12.30
12.30
12.22
12.11
12.05
12.14
12.15
12.16
12.08
12.25
12.32
12.33
12.43
12.47
12.59
12.59
12.51
12.57
12.57
12.53
12.57
12.44
12.43
12.43
12.30
12.39
12.44
12.48
12.63
12.46
12.53
12.49
12.33
12.59
12.58
12.63
12.47
12.55
12.74
12.77

11.71%
11.57%
11.58%
11.64%
11.71%
11.79%
12.02%
12.12%
12.12%
12.11%
12.14%
12.16%
12.12%
12.18%
12.27%
12.38%
12.30%
12.34%
12.25%
12.11%
12.22%
12.30%
12.30%
12.22%
12.11%
12.05%
12.14%
12.15%
12.16%
12.08%
12.25%
12.32%
12.33%
12.43%
12.47%
12.59%
12.59%
12.51%
12.57%
12.57%
12.53%
12.57%
12.44%
12.43%
12.43%
12.30%
12.39%
12.44%
12.48%
12.63%
12.46%
12.53%
12.49%
12.33%
12.59%
12.58%
12.63%
12.47%
12.55%
12.74%
12.77%

Lagged Yield
12.58%
12.58%
12.59%
12.59%
12.59%
12.59%
12.59%
12.59%
12.59%
12.59%
12.58%
12.58%
12.58%
12.58%
12.58%
12.58%
12.57%
12.57%
12.57%
12.57%
12.57%
12.57%
12.57%
12.56%
12.56%
12.56%
12.56%
12.56%
12.55%
12.55%
12.55%
12.54%
12.54%
12.54%
12.53%
12.53%
12.53%
12.52%
12.52%
12.51%
12.51%
12.51%
12.50%
12.50%
12.50%
12.49%
12.49%
12.49%
12.48%
12.48%
12.48%
12.47%
12.47%
12.46%
12.46%
12.45%
12.45%
12.44%
12.44%
12.43%
12.43%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

7/30/1984
7/27/1984
7/26/1984
7/25/1984
7/24/1984
7/23/1984
7/20/1984
7/19/1984
7/18/1984
7/117/1984
7/16/1984
7/13/1984
7/12/1984
7/11/1984
7/10/1984

7/9/1984

7/6/1984

7/5/1984

7/3/1984

7/2/1984
6/29/1984
6/28/1984
6/27/1984
6/26/1984
6/25/1984
6/22/1984
6/21/1984
6/20/1984
6/19/1984
6/18/1984
6/15/1984
6/14/1984
6/13/1984
6/12/1984
6/11/1984

6/8/1084

6/7/1984

6/6/1084

6/5/1984

6/4/1084

6/1/1084
5/31/1984
5/30/1984
5/29/1984
5/25/1984
5/24/1984
5/23/1984
5/22/1984
5/21/1984
5/18/1984
5/17/1984
5/16/1984
5/15/1984
5/14/1984
5/11/1984
5/10/1984

5/9/1984

5/8/1984

5/7/1984

5/4/1984

5/3/1984

12.88
12.81
12.74
12.92
13.12
13.14
13.17
13.09
13.07
13.13
13.13
13.04
13.16
13.28
13.28
13.18
13.46
13.53
13.45
13.62
13.64
13.60
13.55
13.54
13.57
13.45
13.53
13.48
13.27
13.14
13.12
13.21
13.30
13.38
13.43
13.34
13.40
13.46
13.34
13.28
13.53
13.74
13.90
13.83
13.70
13.72
13.60
13.47
13.47
13.46
13.62
13.44
13.47
13.63
13.43
13.41
13.22
13.09
13.17
13.07
12.91

12.88%
12.81%
12.74%
12.92%
13.12%
13.14%
13.17%
13.09%
13.07%
13.13%
13.13%
13.04%
13.16%
13.28%
13.28%
13.18%
13.46%
13.53%
13.45%
13.62%
13.64%
13.60%
13.55%
13.54%
13.57%
13.45%
13.53%
13.48%
13.27%
13.14%
13.12%
13.21%
13.30%
13.38%
13.43%
13.34%
13.40%
13.46%
13.34%
13.28%
13.53%
13.74%
13.90%
13.83%
13.70%
13.72%
13.60%
13.47%
13.47%
13.46%
13.62%
13.44%
13.47%
13.63%
13.43%
13.41%
13.22%
13.09%
13.17%
13.07%
12.91%

Lagged Yield
12.42%
12.41%
12.41%
12.40%
12.39%
12.38%
12.38%
12.37%
12.36%
12.35%
12.34%
12.33%
12.32%
12.32%
12.31%
12.30%
12.29%
12.28%
12.28%
12.27%
12.26%
12.25%
12.24%
12.23%
12.22%
12.21%
12.20%
12.19%
12.19%
12.18%
12.17%
12.16%
12.15%
12.14%
12.14%
12.13%
12.12%
12.11%
12.10%
12.09%
12.09%
12.08%
12.07%
12.06%
12.05%
12.04%
12.03%
12.02%
12.01%
12.01%
12.00%
11.98%
11.97%
11.97%
11.95%
11.94%
11.93%
11.92%
11.91%
11.91%
11.90%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/2/1984
5/1/1984
4/30/1984
4/27/1984
4/26/1984
4/25/1984
4/24/1984
4/23/1984
4/19/1984
4/18/1984
4/17/1984
4/16/1984
4/13/1984
4/12/1984
4/11/1984
4/10/1984
4/9/1084
4/6/1984
4/5/1984
4/4/1084
4/3/1984
4/2/1084
3/30/1984
3/29/1984
3/28/1984
3/27/1984
3/26/1984
3/23/1984
3/22/1984
3/21/1984
3/20/1984
3/19/1984
3/16/1984
3/15/1984
3/14/1984
3/13/1984
3/12/1984
3/9/1984
3/8/1984
3/7/1984
3/6/1984
3/5/1984
3/2/1984
3/1/1984
2/29/1984
2/28/1984
2/27/1984
2/24/1984
2/23/1984
2/22/1984
2/21/1984
2/117/1984
2/16/1984
2/15/1984
2/14/1984
2/10/1984
2/9/1084
2/8/1984
2/7/19084
2/6/1084
2/3/1984

12.89
12.88
12.84
12.78
12.73
12.69
12.77
12.81
12.77
12.73
12.60
12.61
12.59
12.38
12.49
12.52
12.48
12.51
12.60
12.64
12.63
12.55
12.48
12.50
12.40
12.48
12.46
12.50
12.50
12.56
12.53
12.54
12.43
12.28
12.40
12.39
12.32
12.34
12.37
12.31
12.20
12.17
12.06
12.10
12.17
12.19
12.17
12.10
12.13
12.07
12.02
12.01
11.95
11.92
11.93
11.91
11.84
11.81
11.78
11.77
11.72

12.89%
12.88%
12.84%
12.78%
12.73%
12.69%
12.77%
12.81%
12.77%
12.73%
12.60%
12.61%
12.59%
12.38%
12.49%
12.52%
12.48%
12.51%
12.60%
12.64%
12.63%
12.55%
12.48%
12.50%
12.40%
12.48%
12.46%
12.50%
12.50%
12.56%
12.53%
12.54%
12.43%
12.28%
12.40%
12.39%
12.32%
12.34%
12.37%
12.31%
12.20%
12.17%
12.06%
12.10%
12.17%
12.19%
12.17%
12.10%
12.13%
12.07%
12.02%
12.01%
11.95%
11.92%
11.93%
11.91%
11.84%
11.81%
11.78%
1M1.77%
11.72%

Lagged Yield
11.89%
11.88%
11.87%
11.87%
11.86%
11.85%
11.84%
11.83%
11.83%
11.82%
11.81%
11.80%
11.79%
11.78%
11.78%
11.77%
11.76%
11.75%
11.74%
11.73%
11.72%
11.71%
11.71%
11.70%
11.69%
11.68%
11.68%
11.67%
11.66%
11.65%
11.64%
11.63%
11.63%
11.62%
11.61%
11.60%
11.59%
11.58%
11.57%
11.57%
11.56%
11.55%
11.54%
11.53%
11.52%
11.51%
11.50%
11.49%
11.48%
11.47%
11.47%
11.46%
11.45%
11.44%
11.44%
11.43%
11.42%
11.41%
11.41%
11.40%
11.39%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

2/2/1084
2/1/19084
1/31/1984
1/30/1984
1/27/1984
1/26/1984
1/25/1984
1/24/1984
1/23/1984
1/20/1984
1/19/1984
1/18/1984
1/17/1984
1/16/1984
1/13/1984
1/12/1984
1/11/1984
1/10/1984
1/0/1984
1/6/1984
1/5/1984
1/4/1984
1/3/1984
12/30/1983
12/29/1983
12/28/1983
12/27/1983
12/23/1983
12/22/1983
12/21/1983
12/20/1983
12/19/1983
12/16/1983
12/15/1983
12/14/1983
12/13/1983
12/12/1983
12/9/1983
12/8/1983
12/7/1983
12/6/1983
12/5/1983
12/2/1983
12/1/1983
11/30/1983
11/29/1983
11/28/1983
11/25/1983
11/23/1983
11/22/1983
11/21/1983
11/18/1983
11/17/1983
11/16/1983
11/15/1983
11/14/1983
11/10/1983
11/9/1983
11/7/1983
11/4/1983
11/3/1983

11.70
11.71
11.75
11.72
11.67
11.69
11.70
11.68
11.67
11.68
11.64
11.67
11.63
11.59
11.64
11.80
11.80
11.78
11.80
11.85
11.83
11.83
11.91
11.87
11.83
11.82
11.78
11.84
11.83
11.89
11.97
11.90
11.96
11.98
12.02
11.98
11.93
11.89
11.91
11.82
11.79
11.77
11.80
11.66
11.64
11.61
11.66
11.61
11.63
11.63
11.68
11.72
11.77
11.72
11.72
11.70
11.67
11.86
11.87
11.91
11.82

11.70%
11.71%
11.75%
11.72%
11.67%
11.69%
11.70%
11.68%
11.67%
11.68%
11.64%
11.67%
11.63%
11.59%
11.64%
11.80%
11.80%
11.78%
11.80%
11.85%
11.83%
11.83%
11.91%
11.87%
11.83%
11.82%
11.78%
11.84%
11.83%
11.89%
11.97%
11.90%
11.96%
11.98%
12.02%
11.98%
11.93%
11.89%
11.91%
11.82%
11.79%
1M1.77%
11.80%
11.66%
11.64%
11.61%
11.66%
11.61%
11.63%
11.63%
11.68%
11.72%
1M1.77%
11.72%
11.72%
11.70%
11.67%
11.86%
11.87%
11.91%
11.82%

Lagged Yield
11.39%
11.38%
11.37%
11.37%
11.36%
11.36%
11.35%
11.35%
11.34%
11.34%
11.33%
11.33%
11.32%
11.32%
11.31%
11.31%
11.30%
11.30%
11.29%
11.28%
11.28%
11.27%
11.27%
11.26%
11.26%
11.25%
11.24%
11.24%
11.23%
11.22%
11.22%
11.21%
11.20%

11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11

19%
19%
.18%
A7%
A7%
.16%
.16%
15%
15%
15%
14%
14%
14%
13%
13%
13%
13%
12%
12%
1%
1%
1%
.10%
.10%

11.09%
11.09%
11.08%
11.07%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

11/2/1983
11/1/1983
10/31/1983
10/28/1983
10/27/1983
10/26/1983
10/25/1983
10/24/1983
10/21/1983
10/20/1983
10/19/1983
10/18/1983
10/17/1983
10/14/1983
10/13/1983
10/12/1983
10/11/1983
10/7/1983
10/6/1983
10/5/1983
10/4/1983
10/3/1983
9/30/1983
9/29/1983
9/28/1983
9/27/1983
9/26/1983
9/23/1983
9/22/1983
9/21/1983
9/20/1983
9/19/1983
9/16/1983
9/15/1983
9/14/1983
9/13/1983
9/12/1983
9/9/1983
9/8/1983
9/7/1983
9/6/1983
9/1/1983
8/31/1983
8/30/1983
8/29/1983
8/26/1983
8/25/1983
8/24/1983
8/23/1983
8/22/1983
8/19/1983
8/18/1983
8/17/1983
8/16/1983
8/15/1983
8/12/1983
8/11/1983
8/10/1983
8/9/1983
8/8/1983
8/5/1983

11.75
11.76
11.79
11.72
11.69
11.76
11.72
11.68
11.61
11.48
11.50
11.54
11.49
11.50
11.66
11.60
11.58
11.40
11.30
11.35
11.40
11.43
11.41
11.43
11.46
11.41
11.41
11.39
11.49
11.63
11.54
11.61
11.73
11.73
11.73
11.63
11.56
11.48
11.71
11.70
11.82
11.95
11.93
11.90
11.78
11.70
11.61
11.52
11.53
11.54
11.60
11.66
11.56
11.72
11.74
11.57
11.84
11.98
11.98
12.02
11.97

11.75%
11.76%
11.79%
11.72%
11.69%
11.76%
11.72%
11.68%
11.61%
11.48%
11.50%
11.54%
11.49%
11.50%
11.66%
11.60%
11.58%
11.40%
11.30%
11.35%
11.40%
11.43%
11.41%
11.43%
11.46%
11.41%
11.41%
11.39%
11.49%
11.63%
11.54%
11.61%
11.73%
11.73%
11.73%
11.63%
11.56%
11.48%
11.71%
11.70%
11.82%
11.95%
11.93%
11.90%
11.78%
11.70%
11.61%
11.52%
11.53%
11.54%
11.60%
11.66%
11.56%
11.72%
11.74%
11.57%
11.84%
11.98%
11.98%
12.02%
11.97%

Lagged Yield
11.07%
11.06%
11.05%
11.05%
11.04%
11.04%
11.03%
11.02%
11.02%
11.01%
11.01%
11.00%
11.00%
10.99%
10.99%
10.98%
10.97%
10.97%
10.96%
10.96%
10.96%
10.95%
10.95%
10.95%
10.94%
10.94%
10.93%
10.93%
10.92%
10.92%
10.91%
10.91%
10.90%
10.90%
10.89%
10.89%
10.88%
10.88%
10.87%
10.86%
10.86%
10.85%
10.84%
10.84%
10.83%
10.82%
10.82%
10.81%
10.81%
10.80%
10.80%
10.79%
10.79%
10.79%
10.79%
10.78%
10.78%
10.78%
10.77%
10.77%
10.76%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

8/4/1983

8/2/1983

8/1/1983
7/29/1983
7/28/1983
7/27/1983
7/26/1983
7/25/1983
7/22/1983
7/21/1983
7/20/1983
7/19/1983
7/18/1983
7/15/1983
7/14/1983
7/13/1983
7/12/1983
7/11/1983

7/8/1983

7/7/1983

7/6/1983

7/5/1983

7/1/1983
6/30/1983
6/29/1983
6/28/1983
6/27/1983
6/24/1983
6/23/1983
6/22/1983
6/21/1983
6/20/1983
6/17/1983
6/16/1983
6/15/1983
6/14/1983
6/13/1983
6/10/1983

6/9/1083

6/8/1983

6/7/1983

6/6/1983

6/3/1983

6/2/1983

6/1/1983
5/31/1983
5/27/1983
5/26/1983
5/25/1983
5/24/1983
5/23/1983
5/20/1983
5/19/1983
5/18/1983
5/17/1983
5/16/1983
5/13/1983
5/12/1983
5/11/1983
5/10/1983

5/9/1983

11.94
11.77
11.82
11.82
11.67
11.53
11.51
11.41
11.60
11.33
11.29
11.28
11.32
11.41
11.36
11.39
11.42
11.29
11.27
11.31
11.17
11.25
11.11
10.98
11.05
11.08
11.15
11.00
10.95
10.92
10.83
10.84
10.76
10.73
10.75
10.85
10.81
10.85
10.94
10.96
10.93
10.88
10.94
10.91
10.87
10.96
10.78
10.76
10.71
10.69
10.71
10.69
10.67
10.60
10.58
10.54
10.37
10.40
10.33
10.30
10.37

11.94%
1M1.77%
11.82%
11.82%
11.67%
11.53%
11.51%
11.41%
11.60%
11.33%
11.29%
11.28%
11.32%
11.41%
11.36%
11.39%
11.42%
11.29%
11.27%
11.31%
11.17%
11.25%
11.11%
10.98%
11.05%
11.08%
11.15%
11.00%
10.95%
10.92%
10.83%
10.84%
10.76%
10.73%
10.75%
10.85%
10.81%
10.85%
10.94%
10.96%
10.93%
10.88%
10.94%
10.91%
10.87%
10.96%
10.78%
10.76%
10.71%
10.69%
10.71%
10.69%
10.67%
10.60%
10.58%
10.54%
10.37%
10.40%
10.33%
10.30%
10.37%

Lagged Yield
10.76%
10.75%
10.75%
10.74%
10.74%
10.73%
10.73%
10.73%
10.74%
10.74%
10.74%
10.74%
10.74%
10.75%
10.75%
10.75%
10.75%
10.75%
10.76%
10.76%
10.77%
10.77%
10.78%
10.78%
10.79%
10.79%
10.80%
10.81%
10.81%
10.82%
10.82%
10.83%
10.84%
10.85%
10.86%
10.87%
10.87%
10.88%
10.89%
10.89%
10.90%
10.91%
10.92%
10.93%
10.94%
10.95%
10.96%
10.97%
10.98%
11.00%
11.01%
11.02%
11.04%
11.05%
11.06%
11.08%
11.09%
11.11%
11.12%
11.14%
11.15%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/6/1983

5/5/1983

5/4/1983

5/3/1983

5/2/1983
4/29/1983
4/28/1983
4/27/1983
4/26/1983
4/25/1983
4/22/1983
4/21/1983
4/20/1983
4/19/1983
4/18/1983
4/15/1983
4/14/1983
4/13/1983
4/12/1983
4/11/1983

4/8/1983

4/7/1983

4/6/1983

4/5/1983

4/4/1983
3/31/1983
3/30/1983
3/29/1983
3/28/1983
3/25/1983
3/24/1983
3/23/1983
3/22/1983
3/21/1983
3/18/1983
3/17/1983
3/16/1983
3/15/1983
3/14/1983
3/11/1983
3/10/1983

3/9/1983

3/8/1983

3/7/1983

3/4/1983

3/3/1983

3/2/1983

3/1/1983
2/28/1983
2/25/1983
2/24/1983
2/23/1983
2/22/1983
2/18/1983
2/117/1983
2/16/1983
2/15/1983
2/14/1983
2/11/1983
2/10/1983

2/9/1983

10.28
10.30
10.27
10.38
10.39
10.38
10.41
10.43
10.47
10.48
10.52
10.53
10.48
10.46
10.35
10.40
10.37
10.44
10.46
10.46
10.58
10.56
10.54
10.55
10.67
10.69
10.65
10.66
10.71
10.70
10.61
10.64
10.71
10.71
10.71
10.68
10.68
10.62
10.66
10.75
10.67
10.64
10.65
10.59
10.46
10.44
10.48
10.45
10.51
10.50
10.61
10.62
10.63
10.78
10.86
10.95
10.99
10.95
10.94
10.96
11.14

10.28%
10.30%
10.27%
10.38%
10.39%
10.38%
10.41%
10.43%
10.47%
10.48%
10.52%
10.53%
10.48%
10.46%
10.35%
10.40%
10.37%
10.44%
10.46%
10.46%
10.58%
10.56%
10.54%
10.55%
10.67%
10.69%
10.65%
10.66%
10.71%
10.70%
10.61%
10.64%
10.71%
10.71%
10.71%
10.68%
10.68%
10.62%
10.66%
10.75%
10.67%
10.64%
10.65%
10.59%
10.46%
10.44%
10.48%
10.45%
10.51%
10.50%
10.61%
10.62%
10.63%
10.78%
10.86%
10.95%
10.99%
10.95%
10.94%
10.96%
11.14%

Lagged Yield
11.17%
11.18%
11.20%
11.21%
11.23%
11.24%
11.26%
11.28%
11.29%
11.31%
11.33%
11.34%
11.36%
11.38%
11.39%
11.41%
11.43%
11.45%
11.47%
11.49%
11.51%
11.53%
11.54%
11.56%
11.58%
11.59%
11.61%
11.63%
11.64%
11.66%
11.67%
11.69%
11.70%
11.72%
11.73%
11.75%
11.76%
11.77%
11.79%
11.80%
11.81%
11.82%
11.84%
11.85%
11.86%
11.88%
11.89%
11.91%
11.92%
11.93%
11.95%
11.96%
11.97%
11.98%
12.00%
12.01%
12.02%
12.03%
12.05%
12.06%
12.07%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

2/8/1983
2/7/1983
2/4/1983
2/3/1983
2/2/1983
2/1/1983
1/31/1983
1/28/1983
1/27/1983
1/26/1983
1/25/1983
1/24/1983
1/21/1983
1/20/1983
1/19/1983
1/18/1983
1/17/1983
1/14/1983
1/13/1983
1/12/1983
1/11/1983
1/10/1983
1/7/1983
1/6/1983
1/5/1983
1/4/1983
1/3/1983
12/31/1982
12/30/1982
12/29/1982
12/28/1982
12/27/1982
12/23/1982
12/22/1982
12/21/1982
12/20/1982
12/17/1982
12/16/1982
12/15/1982
12/14/1982
12/13/1982
12/10/1982
12/9/1982
12/8/1982
12/7/1982
12/6/1982
12/3/1982
12/2/1982
12/1/1982
11/30/1982
11/29/1982
11/26/1982
11/24/1982
11/23/1982
11/22/1982
11/19/1982
11/18/1982
11/17/1982
11/16/1982
11/15/1982
11/12/1982

11.12
11.10
11.12
11.06
10.94
10.95
10.99
10.90
10.85
10.92
10.82
10.88
10.78
10.66
10.67
10.56
10.50
10.50
10.45
10.46
10.48
10.51
10.50
10.50
10.47
10.45
10.39
10.43
10.46
10.49
10.43
10.44
10.50
10.55
10.53
10.77
10.69
10.66
10.55
10.48
10.57
10.63
10.52
10.54
10.45
10.41
10.44
10.63
10.69
10.70
10.72
10.47
10.52
10.46
10.43
10.35
10.33
10.54
10.60
10.52
10.43

11.12%
11.10%
11.12%
11.06%
10.94%
10.95%
10.99%
10.90%
10.85%
10.92%
10.82%
10.88%
10.78%
10.66%
10.67%
10.56%
10.50%
10.50%
10.45%
10.46%
10.48%
10.51%
10.50%
10.50%
10.47%
10.45%
10.39%
10.43%
10.46%
10.49%
10.43%
10.44%
10.50%
10.55%
10.53%
10.77%
10.69%
10.66%
10.55%
10.48%
10.57%
10.63%
10.52%
10.54%
10.45%
10.41%
10.44%
10.63%
10.69%
10.70%
10.72%
10.47%
10.52%
10.46%
10.43%
10.35%
10.33%
10.54%
10.60%
10.52%
10.43%

Lagged Yield
12.08%
12.09%
12.10%
12.11%
12.12%
12.13%
12.14%
12.16%
12.17%
12.18%
12.19%
12.21%
12.22%
12.24%
12.25%
12.27%
12.28%
12.30%
12.31%
12.33%
12.34%
12.36%
12.37%
12.39%
12.40%
12.42%
12.43%
12.45%
12.47%
12.48%
12.50%
12.51%
12.53%
12.54%
12.56%
12.57%
12.58%
12.60%
12.61%
12.63%
12.65%
12.66%
12.68%
12.69%
12.71%
12.73%
12.75%
12.77%
12.79%
12.81%
12.83%
12.85%
12.87%
12.89%
12.91%
12.92%
12.94%
12.96%
12.98%
13.00%
13.02%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

11/10/1982
11/9/1982
11/8/1982
11/5/1982
11/4/1982
11/3/1982
11/1/1982

10/29/1982

10/28/1982

10/27/1982

10/26/1982

10/25/1982

10/22/1982

10/21/1982

10/20/1982

10/19/1982

10/18/1982

10/15/1982

10/14/1982

10/13/1982

10/12/1982
10/8/1982
10/7/1982
10/6/1982
10/5/1982
10/4/1982
10/1/1982
9/30/1982
9/29/1982
9/28/1982
9/27/1982
9/24/1982
9/23/1982
9/22/1982
9/21/1982
9/20/1982
9/17/1982
9/16/1982
9/15/1982
9/14/1982
9/13/1982
9/10/1982

9/9/1982
9/8/1982
9/7/1982
9/3/1982
9/2/1982
9/1/1982
8/31/1982
8/30/1982
8/27/1982
8/26/1982
8/25/1982
8/24/1982
8/23/1982
8/20/1982
8/19/1982
8/18/1982
8/17/1982
8/16/1982
8/13/1982

10.37
10.44
10.61
10.59
10.66
10.72
10.84
11.01
11.12
11.23
11.17
11.25
11.03
10.92
10.91
10.87
10.90
11.03
10.86
10.75
10.85
11.19
11.29
11.69
11.81
11.83
11.65
11.79
11.79
11.76
11.82
11.88
11.75
11.83
11.82
12.04
12.12
12.18
12.25
12.24
12.26
12.41
12.21
12.17
12.19
12.16
12.30
12.41
12.50
12.54
12.54
12.31
12.21
12.16
12.29
12.14
12.31
12.59
12.42
12.80
12.98

10.37%
10.44%
10.61%
10.59%
10.66%
10.72%
10.84%
11.01%
11.12%
11.23%
11.17%
11.25%
11.03%
10.92%
10.91%
10.87%
10.90%
11.03%
10.86%
10.75%
10.85%
11.19%
11.29%
11.69%
11.81%
11.83%
11.65%
11.79%
11.79%
11.76%
11.82%
11.88%
11.75%
11.83%
11.82%
12.04%
12.12%
12.18%
12.25%
12.24%
12.26%
12.41%
12.21%
12.17%
12.19%
12.16%
12.30%
12.41%
12.50%
12.54%
12.54%
12.31%
12.21%
12.16%
12.29%
12.14%
12.31%
12.59%
12.42%
12.80%
12.98%

Lagged Yield
13.03%
13.05%
13.07%
13.09%
13.11%
13.13%
13.15%
13.16%
13.18%
13.20%
13.21%
13.23%
13.24%
13.26%
13.28%
13.29%
13.30%
13.32%
13.33%
13.35%
13.36%
13.38%
13.39%
13.40%
13.41%
13.42%
13.42%
13.43%
13.44%
13.45%
13.46%
13.46%
13.47%
13.48%
13.48%
13.49%
13.50%
13.50%
13.50%
13.51%
13.51%
13.51%
13.52%
13.52%
13.53%
13.53%
13.54%
13.54%
13.55%
13.55%
13.56%
13.56%
13.57%
13.58%
13.59%
13.60%
13.61%
13.63%
13.64%
13.65%
13.66%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

8/12/1982
8/11/1982
8/10/1982
8/9/1982
8/6/1982
8/5/1982
8/4/1982
8/3/1982
8/2/1982
7/30/1982
7/29/1982
7/28/1982
7/27/1982
7/26/1982
7/23/1982
7/22/1982
7/21/1982
7/20/1982
7/19/1982
7/16/1982
7/15/1982
7/14/1982
7/13/1982
7/12/1982
7/9/1982
7/8/1982
7/7/1982
7/6/1982
7/2/1982
7/1/1982
6/30/1982
6/29/1982
6/28/1982
6/25/1982
6/24/1982
6/23/1982
6/22/1982
6/21/1982
6/18/1982
6/17/1982
6/16/1982
6/15/1982
6/14/1982
6/11/1982
6/10/1982
6/9/1082
6/8/1982
6/7/1982
6/4/1082
6/3/1982
6/2/1982
6/1/1982
5/28/1982
5/27/1982
5/26/1982
5/25/1982
5/24/1982
5/21/1982
5/20/1982
5/19/1982
5/18/1982

13.15
13.26
13.27
13.31
13.41
13.29
13.27
13.27
13.17
13.42
13.51
13.60
13.46
13.48
13.25
13.20
13.30
13.24
13.34
13.35
13.57
13.68
13.61
13.46
13.57
13.70
13.90
14.00
14.03
13.90
13.91
14.11
14.19
14.24
14.20
14.26
14.21
14.15
14.19
14.10
13.91
13.87
13.89
13.61
13.72
13.71
13.71
13.66
13.76
13.66
13.60
13.66
13.39
13.36
13.29
13.50
13.19
13.17
13.17
13.30
13.26

13.15%
13.26%
13.27%
13.31%
13.41%
13.29%
13.27%
13.27%
13.17%
13.42%
13.51%
13.60%
13.46%
13.48%
13.25%
13.20%
13.30%
13.24%
13.34%
13.35%
13.57%
13.68%
13.61%
13.46%
13.57%
13.70%
13.90%
14.00%
14.03%
13.90%
13.91%
14.11%
14.19%
14.24%
14.20%
14.26%
14.21%
14.15%
14.19%
14.10%
13.91%
13.87%
13.89%
13.61%
13.72%
13.71%
13.71%
13.66%
13.76%
13.66%
13.60%
13.66%
13.39%
13.36%
13.29%
13.50%
13.19%
13.17%
13.17%
13.30%
13.26%

Lagged Yield
13.67%
13.68%
13.69%
13.70%
13.70%
13.71%
13.71%
13.72%
13.72%
13.73%
13.74%
13.74%
13.75%
13.75%
13.76%
13.77%
13.78%
13.79%
13.80%
13.81%
13.81%
13.82%
13.82%
13.82%
13.82%
13.83%
13.83%
13.84%
13.84%
13.84%
13.85%
13.85%
13.85%
13.86%
13.86%
13.86%
13.86%
13.87%
13.87%
13.87%
13.87%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.89%
13.89%
13.89%
13.89%
13.89%
13.90%
13.90%
13.90%
13.91%
13.91%
13.92%
13.92%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/17/1982
5/14/1982
5/13/1982
5/12/1982
5/11/1982
5/10/1982

5/7/1982

5/6/1982

5/5/1982

5/4/1982

5/3/1982
4/30/1982
4/29/1982
4/28/1982
4/27/1982
4/26/1982
4/23/1982
4/22/1982
4/21/1982
4/20/1982
4/19/1982
4/16/1982
4/15/1982
4/14/1982
4/13/1982
4/12/1982

4/8/1982

4/7/1982

4/6/1982

4/5/1982

4/2/1982

4/1/1982
3/31/1982
3/30/1982
3/29/1982
3/26/1982
3/25/1982
3/24/1982
3/23/1982
3/22/1982
3/19/1982
3/18/1982
3/17/1982
3/16/1982
3/15/1982
3/12/1982
3/11/1982
3/10/1982

3/9/1982

3/8/1982

3/5/1982

3/4/1982

3/3/1982

3/2/1982

3/1/1982
2/26/1982
2/25/1982
2/24/1982
2/23/1982
2/22/1982
2/19/1982

13.29
13.17
13.25
13.23
13.08
13.13
13.08
13.13
13.34
13.37
13.45
13.39
13.38
13.27
13.19
13.16
13.18
13.19
13.22
13.21
13.13
13.18
13.32
13.42
13.32
13.30
13.48
13.71
13.73
13.72
13.61
13.60
13.68
13.81
13.79
13.65
13.49
13.51
13.36
13.37
13.56
13.51
13.52
13.57
13.56
13.65
13.65
13.50
13.43
13.49
13.35
13.35
13.39
13.44
13.63
13.83
13.72
13.62
13.73
13.65
14.02

13.29%
13.17%
13.25%
13.23%
13.08%
13.13%
13.08%
13.13%
13.34%
13.37%
13.45%
13.39%
13.38%
13.27%
13.19%
13.16%
13.18%
13.19%
13.22%
13.21%
13.13%
13.18%
13.32%
13.42%
13.32%
13.30%
13.48%
13.71%
13.73%
13.72%
13.61%
13.60%
13.68%
13.81%
13.79%
13.65%
13.49%
13.51%
13.36%
13.37%
13.56%
13.51%
13.52%
13.57%
13.56%
13.65%
13.65%
13.50%
13.43%
13.49%
13.35%
13.35%
13.39%
13.44%
13.63%
13.83%
13.72%
13.62%
13.73%
13.65%
14.02%

Lagged Yield
13.92%
13.92%
13.93%
13.93%
13.93%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.93%
13.93%
13.92%
13.92%
13.91%
13.91%
13.91%
13.90%
13.90%
13.89%
13.89%
13.89%
13.89%
13.89%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

2/18/1982
2/117/1982
2/16/1982
2/11/1982
2/10/1982
2/9/19082
2/8/1982
2/5/1982
2/4/1082
2/3/1982
2/2/19082
2/1/19082
1/29/1982
1/28/1982
1/27/1982
1/26/1982
1/25/1982
1/22/1982
1/21/1982
1/20/1982
1/19/1982
1/18/1982
1/156/1982
1/14/1982
1/13/1982
1/12/1982
1/11/1982
1/8/1982
1/7/1982
1/6/1982
1/56/1982
12/31/1981
12/30/1981
12/29/1981
12/28/1981
12/24/1981
12/23/1981
12/22/1981
12/21/1981
12/18/1981
12/17/1981
12/16/1981
12/15/1981
12/14/1981
12/11/1981
12/10/1981
12/9/1981
12/8/1981
12/7/1981
12/4/1981
12/3/1981
12/2/1981
12/1/1981
11/30/1981
11/27/1981
11/25/1981
11/24/1981
11/23/1981
11/20/1981
11/19/1981
11/18/1981

14.06
14.30
14.33
14.54
14.64
14.80
14.74
14.43
14.54
14.41
14.26
14.33
13.91
13.98
14.17
14.19
14.20
14.24
14.21
14.32
14.36
14.27
14.41
14.31
14.47
14.27
14.43
14.13
14.32
14.28
14.14
13.65
13.86
13.88
13.72
13.76
13.85
13.65
13.55
13.30
13.48
13.32
13.30
13.34
13.55
13.58
13.39
13.24
13.26
12.89
13.16
13.21
13.06
12.91
12.76
12.83
13.03
13.38
13.08
13.09
13.05

14.06%
14.30%
14.33%
14.54%
14.64%
14.80%
14.74%
14.43%
14.54%
14.41%
14.26%
14.33%
13.91%
13.98%
14.17%
14.19%
14.20%
14.24%
14.21%
14.32%
14.36%
14.27%
14.41%
14.31%
14.47%
14.27%
14.43%
14.13%
14.32%
14.28%
14.14%
13.65%
13.86%
13.88%
13.72%
13.76%
13.85%
13.65%
13.55%
13.30%
13.48%
13.32%
13.30%
13.34%
13.55%
13.58%
13.39%
13.24%
13.26%
12.89%
13.16%
13.21%
13.06%
12.91%
12.76%
12.83%
13.03%
13.38%
13.08%
13.09%
13.05%

Lagged Yield
13.89%
13.89%
13.88%
13.88%
13.87%
13.86%
13.86%
13.85%
13.84%
13.84%
13.83%
13.82%
13.82%
13.81%
13.81%
13.80%
13.80%
13.79%
13.79%
13.78%
13.77%
13.76%
13.76%
13.75%
13.74%
13.73%
13.72%
13.71%
13.70%
13.69%
13.68%
13.67%
13.67%
13.66%
13.66%
13.65%
13.65%
13.64%
13.64%
13.63%
13.63%
13.63%
13.63%
13.63%
13.63%
13.62%
13.62%
13.61%
13.61%
13.61%
13.61%
13.61%
13.61%
13.61%
13.61%
13.61%
13.61%
13.60%
13.60%
13.60%
13.59%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

11/17/1981
11/16/1981
11/13/1981
11/12/1981
11/10/1981
11/9/1981
11/6/1981
11/5/1981
11/4/1981
11/2/1981
10/30/1981
10/29/1981
10/28/1981
10/27/1981
10/26/1981
10/23/1981
10/22/1981
10/21/1981
10/20/1981
10/19/1981
10/16/1981
10/15/1981
10/14/1981
10/13/1981
10/9/1981
10/8/1981
10/7/1981
10/6/1981
10/5/1981
10/2/1981
10/1/1981
9/30/1981
9/29/1981
9/28/1981
9/25/1981
9/24/1981
9/23/1981
9/22/1981
9/21/1981
9/18/1981
9/17/1981
9/16/1981
9/15/1981
9/14/1981
9/11/1981
9/10/1981
9/9/1981
9/8/1981
9/4/1981
9/3/1981
9/2/1981
9/1/1981
8/31/1981
8/28/1981
8/27/1981
8/26/1981
8/25/1981
8/24/1981
8/21/1981
8/20/1981
8/19/1981

13.25
13.11
13.26
13.21
13.55
13.56
13.85
14.06
13.96
14.41
14.36
14.66
15.03
15.09
15.21
14.81
14.91
14.94
14.66
14.52
14.55
14.39
14.48
14.36
14.26
14.44
14.54
14.60
14.62
14.80
15.14
15.19
15.20
15.01
15.08
14.69
14.61
14.33
14.09
14.22
14.26
14.42
14.44
14.51
14.49
14.68
14.73
14.99
14.84
14.82
14.70
14.70
14.78
14.49
14.59
14.60
14.61
14.57
14.14
14.08
13.95

13.25%
13.11%
13.26%
13.21%
13.55%
13.56%
13.85%
14.06%
13.96%
14.41%
14.36%
14.66%
15.03%
15.09%
15.21%
14.81%
14.91%
14.94%
14.66%
14.52%
14.55%
14.39%
14.48%
14.36%
14.26%
14.44%
14.54%
14.60%
14.62%
14.80%
15.14%
15.19%
15.20%
15.01%
15.08%
14.69%
14.61%
14.33%
14.09%
14.22%
14.26%
14.42%
14.44%
14.51%
14.49%
14.68%
14.73%
14.99%
14.84%
14.82%
14.70%
14.70%
14.78%
14.49%
14.59%
14.60%
14.61%
14.57%
14.14%
14.08%
13.95%

Lagged Yield
13.59%
13.59%
13.58%
13.58%
13.57%
13.57%
13.56%
13.55%
13.54%
13.53%
13.52%
13.51%
13.50%
13.48%
13.47%
13.45%
13.44%
13.42%
13.41%
13.39%
13.38%
13.37%
13.35%
13.34%
13.33%
13.32%
13.30%
13.29%
13.28%
13.27%
13.26%
13.25%
13.24%
13.23%
13.22%
13.21%
13.20%
13.18%
13.17%
13.17%
13.16%
13.15%
13.14%
13.13%
13.12%
13.11%
13.09%
13.08%
13.07%
13.05%
13.04%
13.03%
13.02%
13.01%
13.00%
12.99%
12.98%
12.97%
12.96%
12.95%
12.94%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

8/18/1981
8/17/1981
8/14/1981
8/13/1981
8/12/1981
8/11/1981
8/10/1981

8/7/1981

8/6/1981

8/5/1981

8/4/1981

8/3/1981
7/31/1981
7/30/1981
7/29/1981
7/28/1981
7/27/1981
7/24/1981
7/23/1981
7/22/1981
7/21/1981
7/20/1981
7/17/1981
7/16/1981
7/15/1981
7/14/1981
7/13/1981
7/10/1981

7/9/1981

7/8/1981

7/7/1981

7/6/1981

7/2/1981

7/1/1981
6/30/1981
6/29/1981
6/26/1981
6/25/1981
6/24/1981
6/23/1981
6/22/1981
6/19/1981
6/18/1981
6/17/1981
6/16/1981
6/15/1981
6/12/1981
6/11/1981
6/10/1981

6/9/1981

6/8/1981

6/5/1981

6/4/1981

6/3/1981

6/2/1981

6/1/1981
5/29/1981
5/28/1981
5/27/1981
5/26/1981
5/22/1981

13.95
13.90
13.95
13.88
13.82
13.63
13.88
14.07
14.04
14.15
14.17
14.27
13.96
13.95
13.92
13.80
13.70
13.65
13.80
13.87
13.84
13.87
13.40
13.44
13.35
13.49
13.33
13.25
13.47
13.43
13.42
13.19
13.35
13.47
13.30
13.11
13.14
13.14
13.10
12.99
12.86
12.90
12.98
12.73
12.59
12.61
12.84
12.84
12.82
12.89
12.87
13.11
13.04
13.08
13.13
13.06
13.06
13.10
13.27
13.22
13.36

13.95%
13.90%
13.95%
13.88%
13.82%
13.63%
13.88%
14.07%
14.04%
14.15%
14.17%
14.27%
13.96%
13.95%
13.92%
13.80%
13.70%
13.65%
13.80%
13.87%
13.84%
13.87%
13.40%
13.44%
13.35%
13.49%
13.33%
13.25%
13.47%
13.43%
13.42%
13.19%
13.35%
13.47%
13.30%
13.11%
13.14%
13.14%
13.10%
12.99%
12.86%
12.90%
12.98%
12.73%
12.59%
12.61%
12.84%
12.84%
12.82%
12.89%
12.87%
13.11%
13.04%
13.08%
13.13%
13.06%
13.06%
13.10%
13.27%
13.22%
13.36%

Lagged Yield
12.93%
12.92%
12.91%
12.90%
12.89%
12.88%
12.87%
12.85%
12.84%
12.83%
12.81%
12.80%
12.78%
12.77%
12.75%
12.74%
12.73%
12.72%
12.71%
12.70%
12.69%
12.68%
12.67%
12.66%
12.65%
12.64%
12.63%
12.62%
12.61%
12.60%
12.59%
12.58%
12.57%
12.56%
12.54%
12.53%
12.52%
12.51%
12.50%
12.49%
12.48%
12.47%
12.47%
12.46%
12.45%
12.44%
12.44%
12.43%
12.42%
12.41%
12.40%
12.39%
12.38%
12.37%
12.36%
12.35%
12.34%
12.33%
12.31%
12.30%
12.29%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/21/1981
5/20/1981
5/19/1981
5/18/1981
5/15/1981
5/14/1981
5/13/1981
5/12/1981
5/11/1981
5/8/1981
5/7/1981
5/6/1981
5/5/1981
5/4/1981
5/1/1981
4/30/1981
4/29/1981
4/28/1981
4/27/1981
4/24/1981
4/23/1981
4/22/1981
4/21/1981
4/20/1981
4/16/1981
4/15/1981
4/14/1981
4/13/1981
4/10/1981
4/9/1981
4/8/1981
4/7/1981
4/6/1981
4/3/1981
4/2/1981
4/1/1981
3/31/1981
3/30/1981
3/27/1981
3/26/1981
3/25/1981
3/24/1981
3/23/1981
3/20/1981
3/19/1981
3/18/1981
3/17/1981
3/16/1981
3/13/1981
3/12/1981
3/11/1981
3/10/1981
3/9/1981
3/6/1981
3/5/1981
3/4/1981
3/3/1981
3/2/1981
2/27/1981
2/26/1981
2/25/1981

13.53
13.45
13.47
13.31
13.58
13.66
13.95
13.95
13.89
13.76
13.84
13.97
14.11
13.98
13.59
13.65
13.50
13.39
13.38
13.35
13.28
13.25
13.20
13.17
13.32
13.29
13.13
13.23
13.15
13.02
13.15
12.99
13.28
12.94
12.80
12.65
12.65
12.80
12.93
12.92
12.77
12.84
12.71
12.34
12.28
12.16
12.25
12.41
12.42
12.59
12.74
12.69
12.64
12.73
13.00
13.03
13.00
13.19
12.97
12.98
12.89

13.53%
13.45%
13.47%
13.31%
13.58%
13.66%
13.95%
13.95%
13.89%
13.76%
13.84%
13.97%
14.11%
13.98%
13.59%
13.65%
13.50%
13.39%
13.38%
13.35%
13.28%
13.25%
13.20%
13.17%
13.32%
13.29%
13.13%
13.23%
13.15%
13.02%
13.15%
12.99%
13.28%
12.94%
12.80%
12.65%
12.65%
12.80%
12.93%
12.92%
12.77%
12.84%
12.71%
12.34%
12.28%
12.16%
12.25%
12.41%
12.42%
12.59%
12.74%
12.69%
12.64%
12.73%
13.00%
13.03%
13.00%
13.19%
12.97%
12.98%
12.89%

Lagged Yield
12.27%
12.26%
12.25%
12.23%
12.22%
12.20%
12.18%
12.16%
12.15%
12.13%
12.11%
12.09%
12.07%
12.05%
12.03%
12.02%
12.00%
11.98%
11.97%
11.95%
11.93%
11.92%
11.90%
11.89%
11.87%
11.85%
11.83%
11.82%
11.80%
11.78%
11.76%
11.75%
11.73%
11.71%
11.69%
11.68%
11.66%
11.65%
11.63%
11.62%
11.60%
11.59%
11.58%
11.57%
11.56%
11.55%
11.54%
11.53%
11.52%
11.50%
11.49%
11.48%
11.47%
11.46%
11.45%
11.44%
11.42%
11.41%
11.40%
11.38%
11.37%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

2/24/1981
2/23/1981
2/20/1981
2/19/1981
2/18/1981
2/17/1981
2/13/1981
2/11/1981
2/10/1981
2/9/1981
2/6/1981
2/5/1981
2/4/1981
2/3/1981
2/2/1981
1/30/1981
1/29/1981
1/28/1981
1/27/1981
1/26/1981
1/23/1981
1/22/1981
1/21/1981
1/20/1981
1/19/1981
1/16/1981
1/15/1981
1/14/1981
1/13/1981
1/12/1981
1/0/1981
1/8/1981
1/7/1981
1/6/1981
1/5/1981
1/2/1981
12/31/1980
12/30/1980
12/29/1980
12/26/1980
12/24/1980
12/23/1980
12/22/1980
12/19/1980
12/18/1980
12/17/1980
12/16/1980
12/15/1980
12/12/1980
12/11/1980
12/10/1980
12/9/1980
12/8/1980
12/5/1980
12/4/1980
12/3/1980
12/2/1980
12/1/1980
11/28/1980
11/26/1980
11/25/1980

12.81
12.81
12.54
12.71
12.88
12.93
13.20
13.01
12.92
12.81
12.73
12.70
12.49
12.61
12.45
12.28
12.38
12.33
12.31
12.28
12.38
12.46
12.33
12.11
12.25
12.13
12.25
12.07
12.08
12.08
12.13
11.91
11.89
11.67
11.67
12.01
11.98
11.96
11.84
11.84
11.95
11.93
11.75
12.22
12.62
12.74
12.95
12.85
12.82
13.17
12.80
12.68
12.42
12.33
12.43
12.41
12.50
12.51
12.32
12.27
12.30

12.81%
12.81%
12.54%
12.71%
12.88%
12.93%
13.20%
13.01%
12.92%
12.81%
12.73%
12.70%
12.49%
12.61%
12.45%
12.28%
12.38%
12.33%
12.31%
12.28%
12.38%
12.46%
12.33%
12.11%
12.25%
12.13%
12.25%
12.07%
12.08%
12.08%
12.13%
11.91%
11.89%
11.67%
11.67%
12.01%
11.98%
11.96%
11.84%
11.84%
11.95%
11.93%
11.75%
12.22%
12.62%
12.74%
12.95%
12.85%
12.82%
13.17%
12.80%
12.68%
12.42%
12.33%
12.43%
12.41%
12.50%
12.51%
12.32%
12.27%
12.30%

Lagged Yield
11.36%
11.34%
11.33%
11.32%
11.31%
11.30%
11.29%
11.28%
11.27%
11.26%
11.25%
11.25%
11.24%
11.23%
11.22%
11.22%
11.21%
11.21%
11.21%
11.20%
11.20%
11.20%
11.20%
11.20%
11.20%
11.20%
11.20%
11.20%
11.20%
11.21%
11.21%
11.21%
11.21%
11.21%
11.21%
11.22%
11.22%
11.22%
11.22%
11.22%
11.22%
11.23%
11.23%
11.23%
11.23%
11.23%
11.23%
11.23%
11.23%
11.23%
11.22%
11.22%
11.22%
11.22%
11.22%
11.22%
11.22%
11.22%
11.21%
11.21%
11.21%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

11/24/1980
11/21/1980
11/20/1980
11/19/1980
11/18/1980
11/17/1980
11/14/1980
11/13/1980
11/12/1980
11/10/1980
11/7/1980
11/6/1980
11/5/1980
11/3/1980
10/31/1980
10/30/1980
10/29/1980
10/28/1980
10/27/1980
10/24/1980
10/23/1980
10/22/1980
10/21/1980
10/20/1980
10/17/1980
10/16/1980
10/15/1980
10/14/1980
10/10/1980
10/9/1980
10/8/1980
10/7/1980
10/6/1980
10/3/1980
10/2/1980
10/1/1980
9/30/1980
9/29/1980
9/26/1980
9/25/1980
9/24/1980
9/23/1980
9/22/1980
9/19/1980
9/18/1980
9/17/1980
9/16/1980
9/15/1980
9/12/1980
9/11/1980
9/10/1980
9/9/1980
9/8/1980
9/5/1980
9/4/1980
9/3/1980
9/2/1980
8/29/1980
8/28/1980
8/27/1980
8/26/1980

12.31
12.37
12.22
12.19
12.29
12.60
12.45
12.23
12.26
12.71
12.59
12.59
12.36
12.22
12.23
12.28
12.21
12.14
11.96
11.61
11.68
11.74
11.53
11.44
11.44
11.27
11.11
11.16
11.26
11.21
11.38
11.30
11.26
11.33
11.66
11.69
11.70
11.93
11.81
11.66
11.53
11.53
11.60
11.25
11.35
11.41
11.33
11.38
11.18
11.15
11.02
11.05
11.15
11.06
11.02
10.94
11.08
11.27
11.43
11.33
11.18

12.31%
12.37%
12.22%
12.19%
12.29%
12.60%
12.45%
12.23%
12.26%
12.71%
12.59%
12.59%
12.36%
12.22%
12.23%
12.28%
12.21%
12.14%
11.96%
11.61%
11.68%
11.74%
11.53%
11.44%
11.44%
11.27%
11.11%
11.16%
11.26%
11.21%
11.38%
11.30%
11.26%
11.33%
11.66%
11.69%
11.70%
11.93%
11.81%
11.66%
11.53%
11.53%
11.60%
11.25%
11.35%
11.41%
11.33%
11.38%
11.18%
11.15%
11.02%
11.05%
11.15%
11.06%
11.02%
10.94%
11.08%
11.27%
11.43%
11.33%
11.18%

Lagged Yield
11.21%
11.20%
11.20%

11
11
11
11
11
11
11
11
11
11
11
11
11

19%
19%
.18%
A7%
A7%
.16%
15%
14%
13%
12%
12%
1%
.10%

11.09%
11.08%
11.07%
11.06%
11.06%
11.05%
11.04%
11.04%
11.03%
11.02%
11.02%
11.01%
11.01%
11.00%
11.00%
10.99%
10.99%
10.98%
10.97%
10.97%
10.96%
10.95%
10.94%
10.94%
10.93%
10.92%
10.91%
10.90%
10.90%
10.89%
10.89%
10.88%
10.87%
10.87%
10.86%
10.86%
10.85%
10.85%
10.85%
10.84%
10.84%
10.84%
10.83%
10.83%
10.82%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

8/25/1980
8/22/1980
8/21/1980
8/20/1980
8/19/1980
8/18/1980
8/15/1980
8/14/1980
8/13/1980
8/12/1980
8/11/1980

8/8/1980

8/7/1980

8/6/1980

8/5/1980

8/4/1980

8/1/1980
7/31/1980
7/30/1980
7/29/1980
7/28/1980
7/25/1980
7/24/1980
7/23/1980
7/22/1980
7/21/1980
7/18/1980
7/17/1980
7/16/1980
7/15/1980
7/14/1980
7/11/1980
7/10/1980

7/9/1980

7/8/1980

7/7/1980

7/3/1980

7/2/1980

7/1/1980
6/30/1980
6/27/1980
6/26/1980
6/25/1980
6/24/1980
6/23/1980
6/20/1980
6/19/1980
6/18/1980
6/17/1980
6/16/1980
6/13/1980
6/12/1980
6/11/1980
6/10/1980

6/9/1980

6/6/1980

6/5/1980

6/4/1980

6/3/1980

6/2/1980
5/30/1980

11.18
11.01
11.15
11.13
11.16
11.02
10.83
10.90
10.93
11.01
11.05
10.90
10.68
10.73
10.69
10.68
10.76
10.80
10.51
10.40
10.42
10.33
10.24
10.15
10.18
10.11
10.19
10.15
10.05
10.19
10.36
10.30
10.21
10.14
10.06
10.22
10.00
10.12
10.12

9.99

9.97

9.91

9.79

9.70

9.66

9.50

9.57

9.60

9.52

9.49

9.49

9.60

9.79

9.88

9.75

9.87
10.08
10.18
10.29
10.45
10.37

11.18%
11.01%
11.15%
11.13%
11.16%
11.02%
10.83%
10.90%
10.93%
11.01%
11.05%
10.90%
10.68%
10.73%
10.69%
10.68%
10.76%
10.80%
10.51%
10.40%
10.42%
10.33%
10.24%
10.15%
10.18%
10.11%
10.19%
10.15%
10.05%
10.19%
10.36%
10.30%
10.21%
10.14%
10.06%
10.22%
10.00%
10.12%
10.12%

9.99%

9.97%

9.91%

9.79%

9.70%

9.66%

9.50%

9.57%

9.60%

9.52%

9.49%

9.49%

9.60%

9.79%

9.88%

9.75%

9.87%
10.08%
10.18%
10.29%
10.45%
10.37%

Lagged Yield
10.82%
10.82%
10.81%
10.81%
10.80%
10.80%
10.79%
10.79%
10.79%
10.78%
10.78%
10.78%
10.77%
10.77%
10.76%
10.76%
10.76%
10.75%
10.75%
10.74%
10.74%
10.73%
10.73%
10.72%
10.72%
10.71%
10.71%
10.71%
10.70%
10.70%
10.69%
10.68%
10.68%
10.67%
10.67%
10.66%
10.66%
10.66%
10.65%
10.65%
10.64%
10.64%
10.63%
10.63%
10.63%
10.62%
10.62%
10.62%
10.62%
10.61%
10.61%
10.61%
10.61%
10.60%
10.60%
10.59%
10.59%
10.58%
10.58%
10.57%
10.56%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

5/29/1980
5/28/1980
5/27/1980
5/23/1980
5/22/1980
5/21/1980
5/20/1980
5/19/1980
5/16/1980
5/15/1980
5/14/1980
5/13/1980
5/12/1980

5/9/1980

5/8/1980

5/7/1980

5/6/1980

5/5/1980

5/2/1980

5/1/1980
4/30/1980
4/29/1980
4/28/1980
4/25/1980
4/24/1980
4/23/1980
4/22/1980
4/21/1980
4/18/1980
4/17/1980
4/16/1980
4/15/1980
4/14/1980
4/11/1980
4/10/1980

4/9/1980

4/8/1980

4/7/1980

4/3/1980

4/2/1980

4/1/1980
3/31/1980
3/28/1980
3/27/1980
3/26/1980
3/25/1980
3/24/1980
3/21/1980
3/20/1980
3/19/1980
3/18/1980
3/17/1980
3/14/1980
3/13/1980
3/12/1980
3/11/1980
3/10/1980

3/7/1980

3/6/1980

3/5/1980

3/4/1980

10.32
10.22
10.10
10.09
10.34
10.31
10.47
10.68
10.53
10.46
10.26
10.29
10.44
10.41
10.34
10.19
10.23
10.35
10.47
10.72
10.89
10.89
10.86
11.18
11.13
11.02
10.94
10.96
10.98
10.99
10.91
11.47
11.50
11.53
11.74
11.79
11.85
11.87
12.27
12.28
12.35
12.31
12.35
12.50
12.56
12.67
12.69
12.28
12.22
11.97
12.00
12.20
12.21
12.19
12.39
12.12
12.25
12.50
12.64
12.40
12.35

10.32%
10.22%
10.10%
10.09%
10.34%
10.31%
10.47%
10.68%
10.53%
10.46%
10.26%
10.29%
10.44%
10.41%
10.34%
10.19%
10.23%
10.35%
10.47%
10.72%
10.89%
10.89%
10.86%
11.18%
11.13%
11.02%
10.94%
10.96%
10.98%
10.99%
10.91%
11.47%
11.50%
11.53%
11.74%
11.79%
11.85%
11.87%
12.27%
12.28%
12.35%
12.31%
12.35%
12.50%
12.56%
12.67%
12.69%
12.28%
12.22%
11.97%
12.00%
12.20%
12.21%
12.19%
12.39%
12.12%
12.25%
12.50%
12.64%
12.40%
12.35%

Lagged Yield
10.56%
10.55%
10.54%
10.54%
10.53%
10.52%
10.52%
10.51%
10.50%
10.49%
10.49%
10.48%
10.47%
10.47%
10.46%
10.45%
10.45%
10.44%
10.43%
10.43%
10.42%
10.41%
10.40%
10.39%
10.38%
10.36%
10.35%
10.34%
10.33%
10.32%
10.31%
10.30%
10.29%
10.27%
10.26%
10.25%
10.23%
10.22%
10.20%
10.19%
10.17%
10.15%
10.13%
10.12%
10.10%
10.08%
10.06%
10.05%
10.03%
10.01%
10.00%

9.98%
9.97%
9.95%
9.94%
9.92%
9.91%
9.89%
9.88%
9.86%
9.84%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

3/3/1980
2/29/1980
2/28/1980
2/27/1980
2/26/1980
2/25/1980
2/22/1980
2/21/1980
2/20/1980
2/19/1980
2/15/1980
2/14/1980
2/13/1980
2/11/1980

2/8/1980

2/7/1980

2/6/1980

2/5/1980

2/4/1980

2/1/1980
1/31/1980
1/30/1980
1/29/1980
1/28/1980
1/25/1980
1/24/1980
1/23/1980
1/22/1980
1/21/1980
1/18/1980
1/17/1980
1/16/1980
1/15/1980
1/14/1980
1/11/1980
1/10/1980

1/0/1980

1/8/1980

1/7/1980

1/4/1980

1/3/1980

1/2/1980

12/31/1979
12/28/1979
12/27/1979
12/26/1979
12/24/1979
12/21/1979

12.32
12.25
12.29
12.76
12.85
12.69
12.59
12.77
12.56
12.61
12.11
11.90
11.82
11.94
11.72
11.70
11.78
11.64
11.32
11.23
11.09
11.11
11.12
11.03
11.00
10.87
10.68
10.69
10.77
10.61
10.47
10.41
10.40
10.40
10.38
10.26
10.29
10.28
10.35
10.34
10.31
10.23
10.11
10.16
10.19
10.20
10.17
10.17

12.32%
12.25%
12.29%
12.76%
12.85%
12.69%
12.59%
12.77%
12.56%
12.61%
12.11%
11.90%
11.82%
11.94%
11.72%
11.70%
11.78%
11.64%
11.32%
11.23%
11.09%
11.11%
11.12%
11.03%
11.00%
10.87%
10.68%
10.69%
10.77%
10.61%
10.47%
10.41%
10.40%
10.40%
10.38%
10.26%
10.29%
10.28%
10.35%
10.34%
10.31%
10.23%
10.11%
10.16%
10.19%
10.20%
10.17%
10.17%

Lagged Yield
9.83%
9.81%
9.80%
9.78%
9.76%
9.75%
9.73%
9.71%
9.69%
9.68%
9.66%
9.65%
9.63%
9.62%
9.61%
9.59%
9.58%
9.57%
9.55%
9.54%
9.53%
9.52%
9.51%
9.50%
9.49%
9.48%
9.47%
9.46%
9.45%
9.45%
9.44%
9.43%
9.42%
9.42%
9.41%
9.40%
9.40%
9.39%
9.38%
9.38%
9.37%
9.36%
9.36%
9.35%
9.35%
9.34%
9.34%
9.33%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

12/20/1979
12/19/1979
12/18/1979
12/17/1979
12/14/1979
12/13/1979
12/12/1979
12/11/1979
12/10/1979
127711979
12/6/1979
12/5/1979
12/4/1979
12/3/1979
11/30/1979
11/29/1979
11/28/1979
11/27/1979
11/26/1979
11/23/1979
11/21/1979
11/20/1979
11/19/1979
11/16/1979
11/15/1979
11/14/1979
11/13/1979
11/9/1979
11/8/1979
11/7/1979
11/5/1979
11/2/1979
11/1/1979
10/31/1979
10/30/1979
10/29/1979
10/26/1979
10/25/1979
10/24/1979
10/23/1979
10/22/1979
10/19/1979
10/18/1979
10/17/1979
10/16/1979
10/15/1979
10/12/1979
10/11/1979
10/10/1979
10/9/1979
10/5/1979
10/4/1979
10/3/1979
10/2/1979
10/1/1979
9/28/1979
9/27/1979
9/26/1979
9/25/1979
9/24/1979
9/21/1979

10.13
10.09
10.11
10.14
10.17
10.23
10.27
10.18
10.03
10.04
9.93
10.01
10.04
10.11
10.09
10.06
10.09
10.02
10.10
10.21
10.36
10.39
10.42
10.41
10.30
10.40
10.32
10.34
10.51
10.53
10.42
10.44
10.30
10.19
10.17
10.22
10.12
10.31
10.20
10.33
10.29
10.07
9.91
9.75
9.82
9.84
9.76
9.77
9.69
9.61
9.36
9.34
9.30
9.28
9.32
9.25
9.25
9.20
9.16
9.17
9.1

10.13%
10.09%
10.11%
10.14%
10.17%
10.23%
10.27%
10.18%
10.03%
10.04%
9.93%
10.01%
10.04%
10.11%
10.09%
10.06%
10.09%
10.02%
10.10%
10.21%
10.36%
10.39%
10.42%
10.41%
10.30%
10.40%
10.32%
10.34%
10.51%
10.53%
10.42%
10.44%
10.30%
10.19%
10.17%
10.22%
10.12%
10.31%
10.20%
10.33%
10.29%
10.07%
9.91%
9.75%
9.82%
9.84%
9.76%
9.77%
9.69%
9.61%
9.36%
9.34%
9.30%
9.28%
9.32%
9.25%
9.25%
9.20%
9.16%
9.17%
9.11%

Lagged Yield
9.32%
9.32%
9.31%
9.31%
9.30%
9.30%
9.29%
9.29%
9.28%
9.28%
9.27%
9.27%
9.26%
9.26%
9.25%
9.24%
9.24%
9.23%
9.23%
9.22%
9.21%
9.21%
9.20%
9.19%
9.18%
9.18%
9.17%
9.16%
9.15%
9.15%
9.14%
9.13%
9.12%
9.12%
9.11%
9.11%
9.10%
9.09%
9.09%
9.08%
9.07%
9.07%
9.06%
9.06%
9.05%
9.05%
9.05%
9.04%
9.04%
9.04%
9.03%
9.03%
9.03%
9.03%
9.03%
9.03%
9.02%
9.02%
9.02%
9.02%
9.02%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

9/20/1979
9/19/1979
9/18/1979
9/17/1979
9/14/1979
9/13/1979
9/12/1979
9/11/1979
9/10/1979

9/7/1979

9/6/1979

9/5/1979

9/4/1979
8/31/1979
8/30/1979
8/29/1979
8/28/1979
8/27/1979
8/24/1979
8/23/1979
8/22/1979
8/21/1979
8/20/1979
8/17/1979
8/16/1979
8/15/1979
8/14/1979
8/13/1979
8/10/1979

8/9/1979

8/8/1979

8/7/1979

8/6/1979

8/3/1979

8/2/1979

8/1/1979
7/31/1979
7/30/1979
712711979
7/26/1979
7/25/1979
7/24/1979
7/23/1979
7/20/1979
7/19/1979
7/18/1979
7171979
7/16/1979
7/113/1979
7112/1979
7111/1979
7/10/1979

7/9/1979

7/6/1979

7/5/1979

7/3/1979

71211979
6/29/1979
6/28/1979
6/27/1979
6/26/1979

9.13
9.16
9.19
9.19
9.13
9.17
9.15
9.13
9.19
9.18
9.16
9.15
9.14
9.09
9.07
9.02
9.03
9.03
9.05
9.00
8.99
8.99
8.96
8.95
8.95
8.96
8.95
8.97
8.97
8.95
8.91
8.90
8.92
8.94
8.92
8.97
8.99
9.01
9.01
8.98
8.97
9.01
8.99
8.95
8.99
8.99
8.97
8.95
8.91
8.91
8.93
8.89
8.86
8.83
8.82
8.81
8.80
8.83
8.84
8.83
8.84

9.13%
9.16%
9.19%
9.19%
9.13%
9.17%
9.15%
9.13%
9.19%
9.18%
9.16%
9.15%
9.14%
9.09%
9.07%
9.02%
9.03%
9.03%
9.05%
9.00%
8.99%
8.99%
8.96%
8.95%
8.95%
8.96%
8.95%
8.97%
8.97%
8.95%
8.91%
8.90%
8.92%
8.94%
8.92%
8.97%
8.99%
9.01%
9.01%
8.98%
8.97%
9.01%
8.99%
8.95%
8.99%
8.99%
8.97%
8.95%
8.91%
8.91%
8.93%
8.89%
8.86%
8.83%
8.82%
8.81%
8.80%
8.83%
8.84%
8.83%
8.84%

Lagged Yield
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.03%
9.03%
9.03%
9.03%
9.03%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

6/25/1979
6/22/1979
6/21/1979
6/20/1979
6/19/1979
6/18/1979
6/15/1979
6/14/1979
6/13/1979
6/12/1979
6/11/1979
6/8/1979
6/7/1979
6/6/1979
6/5/1979
6/4/1979
6/1/1979
5/31/1979
5/29/1979
5/25/1979
5/24/1979
5/23/1979
5/22/1979
5/21/1979
5/18/1979
5/117/1979
5/16/1979
5/15/1979
5/14/1979
5/11/1979
5/10/1979
5/9/1979
5/8/1979
5/7/1979
5/4/1979
5/3/1979
5/2/1979
5/1/1979
4/30/1979
4/2711979
4/26/1979
4/25/1979
4/24/1979
4/23/1979
4/20/1979
4/19/1979
4/18/1979
411711979
4/16/1979
4/12/1979
411171979
4/10/1979
4/9/1979
4/6/1979
4/5/1979
4/4/1979
4/3/1979
4/2/1979
3/30/1979
3/29/1979
3/28/1979

8.92
8.95
8.92
8.92
8.94
8.93
8.94
8.89
8.87
8.84
8.94
8.91
8.90
9.00
9.04
9.07
9.07
9.08
9.03
9.03
9.07
9.09
9.16
9.20
9.18
9.20
9.22
9.24
9.22
9.26
9.27
9.26
9.28
9.28
9.29
9.27
9.22
9.21
9.22
9.19
9.18
9.13
9.14
9.13
9.1
9.06
9.06
9.07
9.09
9.09
9.08
9.07
9.04
9.01
8.99
9.00
9.01
9.02
9.02
8.99
8.99

8.92%
8.95%
8.92%
8.92%
8.94%
8.93%
8.94%
8.89%
8.87%
8.84%
8.94%
8.91%
8.90%
9.00%
9.04%
9.07%
9.07%
9.08%
9.03%
9.03%
9.07%
9.09%
9.16%
9.20%
9.18%
9.20%
9.22%
9.24%
9.22%
9.26%
9.27%
9.26%
9.28%
9.28%
9.29%
9.27%
9.22%
9.21%
9.22%
9.19%
9.18%
9.13%
9.14%
9.13%
9.11%
9.06%
9.06%
9.07%
9.09%
9.09%
9.08%
9.07%
9.04%
9.01%
8.99%
9.00%
9.01%
9.02%
9.02%
8.99%
8.99%

Lagged Yield
9.03%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.04%
9.04%
9.04%
9.04%
9.04%
9.03%
9.03%
9.03%
9.03%
9.02%
9.02%
9.02%
9.01%
9.01%
9.01%
9.01%
9.01%
9.00%
9.00%
9.00%
9.00%
9.00%
9.00%
9.00%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%

MOODUBAA Index PX_LAST Yield % Lagged Yield



USGG30YR Index PX_LAST Yield %

3/27/1979
3/26/1979
3/23/1979
3/22/1979
3/21/1979
3/20/1979
3/19/1979
3/16/1979
3/15/1979
3/14/1979
3/13/1979
3/12/1979
3/9/1979
3/8/1979
3/7/1979
3/6/1979
3/5/1979
3/2/1979
3/1/1979
2/28/1979
212711979
2/26/1979
2/23/1979
2/22/1979
21211979
2/20/1979
2/16/1979
2/15/1979
2/114/1979
2/113/1979
2/9/1979
2/8/1979
271979
2/6/1979
2/5/1979
21211979
2111979
1/31/1979
1/30/1979
1/29/1979
1/26/1979
1/25/1979
1/24/1979
1/23/1979
1/22/1979
1/19/1979
1/18/1979
1171979
1/16/1979
1/156/1979
1/12/1979
1/11/1979
1/10/1979
1/0/1979
1/8/1979
1/5/1979
1/4/11979
11311979
11211979

9.01
9.03
9.02
9.03
9.03
9.04
9.03
9.03
9.05
9.04
9.02
9.02
9.04
9.01
9.02
9.06
9.02
9.09
9.09
9.08
9.08
9.08
9.10
9.08
9.04
9.02
9.01
9.01
9.00
9.00
9.02
9.00
9.00
8.92
8.88
8.84
8.85
8.85
8.85
8.85
8.82
8.84
8.91
8.93
8.94
8.97
8.99
8.99
8.98
8.97
8.97
8.98
8.99
8.99
8.98
8.95
8.94
8.96
8.99

9.01%
9.03%
9.02%
9.03%
9.03%
9.04%
9.03%
9.03%
9.05%
9.04%
9.02%
9.02%
9.04%
9.01%
9.02%
9.06%
9.02%
9.09%
9.09%
9.08%
9.08%
9.08%
9.10%
9.08%
9.04%
9.02%
9.01%
9.01%
9.00%
9.00%
9.02%
9.00%
9.00%
8.92%
8.88%
8.84%
8.85%
8.85%
8.85%
8.85%
8.82%
8.84%
8.91%
8.93%
8.94%
8.97%
8.99%
8.99%
8.98%
8.97%
8.97%
8.98%
8.99%
8.99%
8.98%
8.95%
8.94%
8.96%
8.99%

Lagged Yield
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.97%
8.97%
8.97%
8.97%
8.96%
8.96%
8.96%
8.95%
8.95%
8.95%
8.94%
8.94%
8.94%
8.94%
8.94%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.94%
8.94%
8.95%
8.95%
8.96%
8.97%
8.97%
8.97%
8.98%
8.98%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.96%
8.96%
8.96%
8.98%
8.99%

MOODUBAA Index PX_LAST Yield % Lagged Yield



VIXIndex PX_LAST Lagged VIX

9/30/2021
9/29/2021
9/28/2021
9/27/2021
9/24/2021
9/23/2021
9/22/2021
9/21/2021
9/20/2021
9/17/2021
9/16/2021
9/15/2021
9/14/2021
9/13/2021
9/10/2021

9/9/2021

9/8/2021

9/7/2021

9/6/2021

9/3/2021

9/2/2021

9/1/2021
8/31/2021
8/30/2021
8/27/2021
8/26/2021
8/25/2021
8/24/2021
8/23/2021
8/20/2021
8/19/2021
8/18/2021
8/17/2021
8/16/2021
8/13/2021
8/12/2021
8/11/2021
8/10/2021

8/9/2021

8/6/2021

8/56/2021

8/4/2021

8/3/2021

8/2/2021
7/30/2021
7/29/2021
7/28/2021
712772021
7/26/2021
7/23/2021
712272021
712172021

2314
22.56
23.25
18.76
17.75
18.63
20.87
24.36
25.71
20.81
18.69
18.18
19.46
19.37
20.95

18.8
17.96
18.14
16.41
16.41
16.41
16.11
16.48
16.19
16.39
18.84
16.79
17.22
17.15
18.56
21.67
21.57
17.91
16.12
15.45
15.59
16.06
16.79
16.72
16.15
17.28
17.97
18.04
19.46
18.24

17.7
18.31
19.36
17.58

172
17.69
17.91

19.85
19.84
19.84
19.83
19.86
19.89
19.91
19.92
19.91
19.89
19.89
19.90
19.91
19.92
19.93
19.93
19.94
19.95
19.97
20.00
20.04
20.07
20.11
20.14
2017
20.21
20.24
20.27
20.31
20.35
20.39
20.42
20.46
20.54
20.65
20.76
20.87
20.99
21.08
2115
21.21
21.27
21.32
21.38
21.42
21.47
21.52
21.56
21.59
21.63
21.67
21.71

USGG30YR Index MOODUBAA Index
8.99% 12/24/1992 8.60%
8.98% 12/28/1992 8.61%
8.96% 12/20/1992 8.61%
8.96% 12/30/1992 8.61%

11211979
1/311979
1/4/11979
1/511979
1/8/1979
1/9/1979
1/10/1979
1/11/1979
1/12/1979
1/16/1979
1/16/1979
1/17/1979
1/18/1979
1/19/1979
1/22/1979
1/23/1979
1/24/1979
1/25/1979
1/26/1979
1/29/1979
1/30/1979
1/31/1979
2111979
21211979
2/5/1979
2/6/1979
2/7M1979
2/8/1979
2/9/1979
2/1311979
2/1411979
2/1511979
2/16/11979
2/2011979
2/211979
2/2211979
2/2311979
2/26/11979
2/271979
2/2811979
3/1/1979
3/2/1979
3/6/1979
3/6/1979
3/7/1979
3/8/1979
3/9/1979
3/12/1979
3/13/1979
3/14/1979
3/15/1979
3/16/1979

8.96%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.98%
8.98%
8.97%
8.97%
8.97%
8.96%
8.95%
8.95%
8.94%
8.94%
8.93%
8.93%
8.93%
8.93%
8.93%
8.93%
8.94%
8.94%
8.94%
8.94%
8.94%
8.95%
8.95%
8.95%
8.96%
8.96%
8.96%
8.97%
8.97%
8.97%
8.97%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%

12/31/1992 8.61%

1/4/1993 8.60%
1/5/1993 8.60%
1/6/1993 8.60%
1/7/1993 8.60%
1/8/1993 8.61%
1/11/1993 8.61%
1/12/1993 8.62%
1/13/1993 8.62%
1/14/1993 8.62%
1/15/1993 8.62%
1/19/1993 8.61%
1/20/1993 8.61%
1/21/1993 8.61%
1/22/1993 8.61%
1/25/1993 8.60%
1/26/1993 8.59%
1/27/1993 8.59%
1/28/1993 8.58%
1/29/1993 8.57%
2/1/1993 8.57%
2/2/1993 8.56%
2/3/1993 8.56%
2/4/1993 8.55%
2/5/1993 8.55%
2/8/1993 8.54%
2/9/1993 8.54%
2/10/1993 8.54%
211171993 8.53%
2/12/1993 8.53%
2/16/1993 8.52%
2/17/1993 8.52%
2/18/1993 8.51%
2/19/1993 8.50%
2/22/1993 8.49%
2/23/1993 8.48%
2/24/1993 8.48%
2/25/1993 8.47%
2/26/1993 8.46%
3/1/1993 8.45%
3/2/1993 8.44%
3/3/1993 8.44%
3/4/1993 8.43%
3/5/1993 8.42%
3/8/1993 8.41%
3/9/1993 8.40%
3/10/1993 8.40%
3/11/1993 8.39%

VIX Index
1/2/1990
1/3/1990
1/4/1990
1/5/1990
1/8/1990
1/9/1990

1/10/1990
1/11/1990
1/12/1990
1/15/1990
1/16/1990
1/17/1990
1/18/1990
1/19/1990
1/22/1990
1/23/1990
1/24/1990
1/25/1990
1/26/1990
1/29/1990
1/30/1990
1/31/1990
2/1/1990
2/2/1990
2/5/1990
2/6/1990
2/7/1990
2/8/1990
2/9/1990
2/12/1990
2/13/1990
2/14/1990
2/15/1990
2/16/1990
2/20/1990
2/21/1990
2/22/1990
2/23/1990
2/26/1990
2/27/1990
2/28/1990
3/1/1990
3/2/1990
3/5/1990
3/6/1990
3/7/1990
3/8/1990
3/9/1990
3/12/1990
3/13/1990
3/14/1990
3/15/1990

17.24
17.72
18.22
18.69
19.00
19.54
19.95
19.96
20.48
21.07
21.35
21.59
21.80
21.85
22.17
22.33
22.51
22.68
22.87
23.05
23.25
23.35
23.41
23.45
23.49
23.54
23.57
23.58
23.58
23.61
23.61
23.56
23.45
23.37
23.35
23.37
23.34
23.35
23.36
23.34
23.31
23.27
23.23
23.20
23.14
23.06
22.98
22.93
22.87
22.83
22.77
22.70



VIXIndex PX_LAST Lagged VIX

7/20/2021
7/19/2021
7/16/2021
7/15/2021
7/14/2021
7/13/2021
7/12/2021

7/9/2021

71812021

7/7/2021

71612021

7152021

71212021

7/1/2021
6/30/2021
6/29/2021
6/28/2021
6/25/2021
6/24/2021
6/23/2021
6/22/2021
6/21/2021
6/18/2021
6/17/2021
6/16/2021
6/15/2021
6/14/2021
6/11/2021
6/10/2021

6/9/2021

6/8/2021

6/7/2021

6/4/2021

6/3/2021

6/2/2021

6/1/2021
5/31/2021
5/28/2021
5/27/2021
5/26/2021
5/25/2021
5/24/2021
5/21/2021
5/20/2021
5/19/2021
5/18/2021
5/17/2021
5/14/2021
5/13/2021
5/12/2021
5/11/2021
5/10/2021

5/7/2021

5/6/2021

19.73
225
18.45
17.01
16.33
17.12
16.17
16.18
19
16.2
16.44
15.07
15.07
15.48
15.83
16.02
15.76
15.62
15.97
16.32
16.66
17.89
20.7
17.75
18.15
17.02
16.39
15.65
16.1
17.89
17.07
16.42
16.42
18.04
17.48
17.9
16.76
16.76
16.74
17.36
18.84
18.4
20.15
20.67
2218
21.34
19.72
18.81
2313
27.59
21.84
19.66
16.69
18.39

21.76
21.81
21.84
21.88
21.93
21.98
22.03
22.08
2213
2218
22.24
22.29
22.35
22.41
22.46
22.51
22.56
22.61
2267
22.74
22.80
22.87
22.94
23.00
23.05
23.09
2313
2317
23.21
23.25
23.27
23.29
23.32
23.35
23.38
23.40
23.41
23.44
23.47
23.50
23.53
23.55
23.56
23.58
23.59
23.60
23.61
23.64
23.66
23.67
23.66
23.67
23.70
23.75

USGG30YR Index MOODUBAA Index

3/19/1979
3/20/1979
3/21/11979
3/22/1979
3/23/1979
3/26/1979
3/2711979
3/28/1979
3/29/1979
3/30/1979

4/2/1979

4/3/1979

4/4/1979

4/5/1979

4/6/1979

4/9/1979
4/10/1979
4/111979
471211979
4/16/1979
4171979
4/18/1979
4/19/11979
4/20/1979
4/2311979
472411979
4/2511979
4/26/11979
4/2711979
4/30/1979

5/1/1979

5/2/1979

5/3/1979

5/4/1979

5/7/1979

5/8/1979

5/9/1979
5/10/1979
5111979
5/14/1979
5/15/1979
5/16/1979
511711979
5/18/1979
5/21/11979
5/22/1979
5/23/1979
5/24/1979
5/25/1979
5/29/1979
5/31/11979

6/1/1979

6/4/1979

6/5/1979

8.98%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
9.00%
9.00%
9.00%
9.00%
9.00%
9.00%
9.00%
9.01%
9.01%
9.01%
9.01%
9.01%
9.02%
9.02%
9.02%
9.03%
9.03%
9.03%
9.03%
9.04%
9.04%
9.04%
9.04%
9.04%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%
9.05%

3/12/1993
3/15/1993
3/16/1993
3/17/1993
3/18/1993
3/19/1993
3/22/1993
3/23/1993
3/24/1993
3/25/1993
3/26/1993
3/29/1993
3/30/1993
3/31/1993

4/1/1993

4/2/1993

4/5/1993

4/6/1993

4/7/1993

4/8/1993
4/12/1993
4/13/1993
4/14/1993
4/15/1993
4/16/1993
4/19/1993
4/20/1993
4/21/1993
4/22/1993
4/23/1993
4/26/1993
4/27/1993
4/28/1993
4/29/1993
4/30/1993

5/3/1993

5/4/1993

5/5/1993

5/6/1993

5/7/1993
5/10/1993
5/11/1993
5/12/1993
5/13/1993
5/14/1993
5/17/1993
5/18/1993
5/19/1993
5/20/1993
5/21/1993
5/24/1993
5/25/1993
5/26/1993
5/27/1993

8.38%
8.38%
8.37%
8.37%
8.36%
8.36%
8.36%
8.35%
8.35%
8.34%
8.34%
8.34%
8.34%
8.33%
8.33%
8.33%
8.33%
8.33%
8.33%
8.32%
8.32%
8.32%
8.31%
8.31%
8.31%
8.30%
8.30%
8.29%
8.29%
8.29%
8.29%
8.28%
8.28%
8.28%
8.28%
8.28%
8.27%
8.27%
8.27%
8.27%
8.27%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%
8.26%

VIX Index
3/16/1990
3/19/1990
3/20/1990
3/21/1990
3/22/1990
3/23/1990
3/26/1990
3/27/1990
3/28/1990
3/29/1990
3/30/1990

4/2/1990
4/3/1990
4/4/1990
4/5/1990
4/6/1990
4/9/1990
4/10/1990
4/11/1990
4/12/1990
4/16/1990
4/17/1990
4/18/1990
4/19/1990
4/20/1990
4/23/1990
4/24/1990
4/25/1990
4/26/1990
4/27/1990
4/30/1990
5/1/1990
51211990
5/3/1990
51411990
51711990
5/8/1990
5/9/1990
5/10/1990
5/11/1990
5/14/1990
5/15/1990
5/16/1990
5/17/1990
5/18/1990
5/21/1990
5/22/1990
5/23/1990
5/24/1990
5/25/1990
5/29/1990
5/30/1990
5/31/1990
6/1/1990

22.60
22.52
22.46
22.42
22.42
22.39
22.34
22.32
22.28
22.21
22.17
22.19
22.16
22.16
22.14
22.14
22.14
22.13
22.07
22.04
22.02
22.00
22.01
22.01
22.03
22.06
22.05
22.04
22.02
22.02
21.99
21.95
21.92
21.87
21.82
21.77
21.73
21.70
21.66
21.64
21.63
21.60
21.56
21.52
21.47
21.42
21.39
21.35
21.31
21.27
21.25
21.21
21.17
21.14



VIXIndex PX_LAST Lagged VIX

5/5/2021
5/4/2021
5/3/2021
4/30/2021
4/29/2021
4/28/2021
4/27/2021
4/26/2021
4/23/2021
4/22/2021
4/21/2021
4/20/2021
4/19/2021
4/16/2021
4/15/2021
4/14/2021
4/13/2021
4/12/2021
4/9/2021
4/8/2021
4/7/2021
4/6/2021
4/5/2021
4/2/2021
4/1/2021
3/31/2021
3/30/2021
3/29/2021
3/26/2021
3/25/2021
3/24/2021
3/23/2021
3/22/2021
3/19/2021
3/18/2021
3/17/2021
3/16/2021
3/15/2021
3/12/2021
3/11/2021
3/10/2021
3/9/2021
3/8/2021
3/5/2021
3/4/2021
3/3/2021
3/2/2021
3/1/2021
2/26/2021
2/25/2021
2/24/2021
2/23/2021
2/22/2021
2/19/2021
2/18/2021

19.15
19.48
18.31
18.61
17.61
17.28
17.56
17.64
17.33
18.71

17.5
18.68
17.29
16.25
16.57
16.99
16.65
16.91
16.69
16.95
17.16
18.12
17.91
17.33
17.33

19.4
19.61
20.74
18.86
19.81

21.2

20.3
18.88
20.95
21.58
19.23
19.79
20.03
20.69
21.91
22.56
24.03
2547
24.66
28.57
26.67

241
23.35
27.95
28.89
21.34
2311
23.45
22.05
22.49

23.78
23.81
23.83
23.87
23.92
23.97
24.03
2410
2415
24.21
24.26
24.32
24.36
24.42
24.48
24.55
2462
24.71
24.79
24.87
24.95
25.02
2510
2518
25.26
25.34
2542
25.50
2560
2564
2568
25.70
25.73
25.76
25.78
25.81
25.85
25.89
25.94
25.97
26.00
26.03
26.06
26.07
26.10
26.10
26.13
2617
26.23
26.26
26.25
26.28
26.32
26.38
26.44

USGG30YR Index MOODUBAA Index

6/6/1979

6/7/1979

6/8/1979
6/11/1979
6/12/1979
6/13/1979
6/14/1979
6/15/1979
6/18/1979
6/19/1979
6/20/1979
6/21/1979
6/22/1979
6/25/1979
6/26/1979
6/27/1979
6/28/1979
6/29/1979

7/2/1979

7/3/1979

71511979

7/6/1979

7/9/1979
7/10/1979
71111979
7112/1979
7/113/1979
7/16/1979
7171979
7/18/1979
71191979
7/20/1979
712311979
712411979
7/2511979
7/26/1979
712711979
7/30/1979
713111979

8/1/1979

8/2/1979

8/3/1979

8/6/1979

8/7/1979

8/8/1979

8/9/1979
8/10/1979
8/13/1979
8/14/1979
8/15/1979
8/16/1979
8/1711979
8/20/1979
8/21/11979
8/22/1979

9.05%
9.05%
9.05%
9.05%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.04%
9.03%
9.03%
9.03%
9.03%
9.03%
9.03%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%

5/28/1993 8.26%
6/1/1993 8.26%
6/2/1993 8.26%
6/3/1993 8.26%
6/4/1993 8.26%
6/7/1993 8.25%
6/8/1993 8.25%
6/9/1993 8.25%

6/10/1993 8.25%

6/11/1993 8.25%

6/14/1993 8.25%

6/15/1993 8.25%

6/16/1993 8.24%

6/17/1993 8.24%

6/18/1993 8.24%

6/21/1993 8.24%

6/22/1993 8.24%

6/23/1993 8.24%

6/24/1993 8.23%

6/25/1993 8.23%

6/28/1993 8.23%

6/29/1993 8.23%

6/30/1993 8.22%
7171993 8.22%
7/2/1993 8.22%
71611993 8.22%
71711993 8.22%
7/8/1993 8.21%
7/9/1993 8.21%

7112/1993 8.21%

7/13/1993 8.21%

7/14/1993 8.21%

7/15/1993 8.20%

7/16/1993 8.20%

7/19/1993 8.20%

7/20/1993 8.20%

7/21/1993 8.20%

7/22/1993 8.19%

7/26/1993 8.19%

7/27/1993 8.19%

7/28/1993 8.19%

7/29/1993 8.19%

7/30/1993 8.19%
8/2/1993 8.18%
8/3/1993 8.18%
8/4/1993 8.18%
8/5/1993 8.18%
8/6/1993 8.17%
8/9/1993 8.17%

8/10/1993 8.17%

8/11/1993 8.16%

8/12/1993 8.16%

8/13/1993 8.16%

8/16/1993 8.15%

8/17/1993 8.15%

VIX Index
6/4/1990
6/5/1990
6/6/1990
6/7/1990
6/8/1990
6/11/1990
6/12/1990
6/13/1990
6/14/1990
6/15/1990
6/18/1990
6/19/1990
6/20/1990
6/21/1990
6/22/1990
6/25/1990
6/26/1990
6/27/1990
6/28/1990
6/29/1990

71211990

7/3/1990

7/5/1990

71611990

719/1990
7/10/1990
7/11/1990
7/12/1990
7/13/1990
7/16/1990
7/17/1990
7/18/1990
7/19/1990
7/20/1990
7/23/1990
7124/1990
7125/1990
7126/1990
712711990
7/30/1990
7/31/1990

8/1/1990

8/2/1990

8/3/1990

8/6/1990

8/7/1990

8/8/1990

8/9/1990
8/10/1990
8/13/1990
8/14/1990
8/15/1990
8/16/1990
8/17/1990
8/20/1990

21.11
21.09
21.06
21.02
20.99
20.95
20.91
20.88
20.85
20.80
20.78
20.73
20.68
20.63
20.62
20.59
20.56
20.52
20.49
20.45
20.42
20.38
20.36
20.33
20.30
20.27
20.25
20.22
20.20
20.17
20.15
20.14
20.13
20.10
20.12
20.13
20.13
20.13
20.14
20.15
20.15
20.16
20.17
20.22
20.33
20.41
20.46
20.49
20.52
20.55
20.58
20.59
20.64
20.68
20.71



VIXIndex PX_LAST Lagged VIX

2/17/2021
2/16/2021
2/12/2021
2/11/2021
2/10/2021
2/9/2021
2/8/2021
2/5/2021
2/4/2021
2/3/2021
2/2/2021
2/1/2021
1/29/2021
1/28/2021
1/27/2021
1/26/2021
1/25/2021
1/22/2021
1/21/2021
1/20/2021
1/19/2021
1/156/2021
1/14/2021
1/13/2021
1/12/2021
1/11/2021
1/8/2021
1/7/2021
1/6/2021
1/5/2021
1/4/2021
12/31/2020
12/30/2020
12/29/2020
12/28/2020
12/24/2020
12/23/2020
12/22/2020
12/21/2020
12/18/2020
12/17/2020
12/16/2020
12/15/2020
12/14/2020
12/11/2020
12/10/2020
12/9/2020
12/8/2020
12/7/2020
12/4/2020
12/3/2020
12/2/2020
12/1/2020
11/30/2020
11/27/2020
11/25/2020
11/24/2020
11/23/2020
11/20/2020
11/19/2020
11/18/2020

21.50
21.46
19.97
21.25
21.99
21.63
21.24
20.87
21.77
22.91
25.56
30.24
33.09
30.21
37.21
23.02
2319
21.91
21.32
21.58
23.24
24.34
23.25
22.21
23.33
24.08
21.56
22.37
25.07
25.34
26.97
22.75
22.77
23.08
21.70
21.53
23.31
24.23
2516
21.57
21.93
22.50
22.89
24.72
23.31
22.52
2227
20.68
21.30
20.79
21.28
2117
20.77
20.57
20.84
21.25
21.64
22.66
23.70
2311
23.84

26.50
26.58
26.65
26.70
26.76
26.82
26.89
26.99
2710
27.22
27.32
27.38
27.43
27.47
27.51
27.53
27.62
27.72
27.85
27.97
28.09
28.23
28.39
28.55
28.72
28.93
2012
20.33
20.52
29.71
29.91
30.14
30.40
30.67
30.97
31.15
31.42
31.57
31.69
31.83
31.93
32.02
32.07
32.14
32.18
32.27
32.35
32.38
32.41
32.43
32.41
32.38
32.35
32.32
32.29
32.25
32.22
32.18
32.15
32.10
32.06

USGG30YR Index MOODUBAA Index

8/23/1979
8/24/1979
8/2711979
8/28/1979
8/29/1979
8/30/1979
8/31/1979
9/4/1979
9/5/1979
9/6/1979
9/7/1979
9/10/1979
9/11/1979
9/12/1979
9/13/1979
9/14/1979
9/17/11979
9/18/1979
9/19/1979
9/20/1979
9/21/1979
9/24/1979
9/25/1979
9/26/1979
9/2711979
9/28/1979
10/1/1979
10/2/1979
10/3/1979
10/4/1979
10/5/1979
10/9/1979
10/10/1979
10/11/1979
10/12/1979
10/15/1979
10/16/1979
10/17/1979
10/18/1979
10/19/1979
10/22/1979
10/23/1979
10/24/1979
10/25/1979
10/26/1979
10/29/1979
10/30/1979
10/31/1979
11/1/1979
11/2/1979
11/6/1979
11/7/1979
11/8/1979
11/9/1979
11/13/1979
11/14/1979
11/15/1979
11/16/1979
11/19/1979
11/20/1979
11/21/1979

9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.01%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.02%
9.03%
9.03%
9.03%
9.03%
9.03%
9.03%
9.04%
9.04%
9.04%
9.05%

8/18/1993
8/19/1993
8/20/1993
8/23/1993
8/24/1993
8/25/1993
8/26/1993
8/27/1993
8/30/1993
8/31/1993

9/1/1993

9/2/1993

9/3/1993

9/7/1993

9/8/1993

9/9/1993
9/10/1993
9/13/1993
9/14/1993
9/15/1993
9/16/1993
9/17/1993
9/20/1993
9/21/1993
9/22/1993
9/23/1993
9/24/1993
9/27/1993
9/28/1993
9/29/1993
9/30/1993
10/1/1993
10/4/1993
10/5/1993
10/6/1993
9.05% 10/7/1993
9.05% 10/8/1993
9.06% 10/11/1993
9.06% 10/12/1993
9.07% 10/13/1993
9.07% 10/14/1993
9.08% 10/15/1993
9.09% 10/18/1993
9.09% 10/19/1993
9.10% 10/20/1993
9.11% 10/21/1993
9.11% 10/22/1993
9.12% 10/25/1993
9.12% 10/26/1993
9.13% 10/27/1993
9.14% 10/28/1993
9.15% 10/29/1993
9.15% 11/1/1993
9.16% 11/2/1993
9.17% 11/3/1993
9.18% 11/4/1993
9.18% 11/5/1993
9.19% 11/8/1993
9.20% 11/10/1993
9.21% 11/11/1993
9.21% 11/12/1993

VIX Index
8.15% 8/21/1990 20.76
8.14% 8/22/1990 20.82
8.14% 8/23/1990 20.92
8.13% 8/24/1990 21.00
8.13% 8/27/1990 21.05
8.13% 8/28/1990 21.10
8.12% 8/29/1990 21.14
8.12% 8/30/1990 21.19
8.11% 8/31/1990 21.24
8.11%  9/4/1990 21.29
8.11%  9/5/1990 21.33
8.10%  9/6/1990 21.38
8.10%  9/7/1990 21.42
8.09% 9/10/1990 21.47
8.09% 9/11/1990 21.51
8.08% 9/12/1990 21.55
8.08% 9/13/1990 21.59
8.07% 9/14/1990 21.64
8.07% 9/17/1990 21.68
8.07% 9/18/1990 21.72
8.06% 9/19/1990 21.76
8.06% 9/20/1990 21.79
8.06% 9/21/1990 21.84
8.05% 9/24/1990 21.89
8.05% 9/25/1990 21.92
8.04% 9/26/1990 21.96
8.04% 9/27/1990 21.99
8.04% 9/28/1990 22.03
8.03% 10/1/1990 22.06
8.03% 10/2/1990 22.09
8.03% 10/3/1990 2212
8.02% 10/4/1990 22.15
8.02% 10/5/1990 22.18
8.02% 10/8/1990 22.21
8.01% 10/9/1990 22.25
8.01% 10/10/1990 22.30
8.01% 10/11/1990 22.36
8.00% 10/12/1990 22.40
8.00% 10/15/1990 22.45
7.99% 10/16/1990 22.52
7.98% 10/17/1990 22.59
7.98% 10/18/1990 22.64
7.97% 10/19/1990 22.68
7.96% 10/22/1990 22.71
7.96% 10/23/1990 22.74
7.95% 10/24/1990 22.77
7.94% 10/25/1990 22.81
7.94% 10/26/1990 22.84
7.93% 10/29/1990 22.87
7.92% 10/30/1990 22.90
7.92% 10/31/1990 22.93
7.91% 11/1/1990 22.96
7.90% 11/2/1990 23.00
7.90% 11/5/1990 23.01
7.89% 11/6/1990 23.04
7.89% 11/7/1990 23.06
7.88% 11/8/1990 23.09
7.88% 11/9/1990 23.09
7.88% 11/12/1990 23.09
7.87% 11/13/1990 23.07
7.87% 11/14/1990 23.06



VIXIndex PX_LAST Lagged VIX

11/17/2020
11/16/2020
11/13/2020
11/12/2020
11/11/2020
11/10/2020
11/9/2020
11/6/2020
11/5/2020
11/4/2020
11/3/2020
11/2/2020
10/30/2020
10/29/2020
10/28/2020
10/27/2020
10/26/2020
10/23/2020
10/22/2020
10/21/2020
10/20/2020
10/19/2020
10/16/2020
10/15/2020
10/14/2020
10/13/2020
10/12/2020
10/9/2020
10/8/2020
10/7/2020
10/6/2020
10/5/2020
10/2/2020
10/1/2020
9/30/2020
9/29/2020
9/28/2020
9/25/2020
9/24/2020
9/23/2020
9/22/2020
9/21/2020
9/18/2020
9/17/2020
9/16/2020
9/15/2020
9/14/2020
9/11/2020
9/10/2020
9/9/2020
9/8/2020
9/4/2020
9/3/2020
9/2/2020
9/1/2020
8/31/2020
8/28/2020
8/27/2020
8/26/2020
8/25/2020
8/24/2020

22.71
22.45
2310
25.35
23.45
24.80
25.75
24.86
27.58
20.57
35.55
37.13
38.02
37.59
40.28
33.35
32.46
27.55
28.11
28.65
20.35
20.18
27.41
26.97
26.40
26.07
25.07
25.00
26.36
28.06
20.48
27.96
27.63
26.70
26.37
26.27
26.19
26.38
28.51
28.58
26.86
27.78
25.83
26.46
26.04
25.59
25.85
26.87
29.71
28.81
31.46
30.75
33.60
26.57
26.12
26.41
22.96
24.47
23.27
22.03
22.37

32.02
31.99
31.96
31.94
31.89
31.86
31.82
31.78
31.73
31.65
31.57
31.46
31.33
31.20
31.08
30.94
30.83
30.73
30.66
30.58
30.51
30.43
30.36
30.28
30.22
30.16
30.10
30.03
20.97
29.90
20.83
20.74
20.66
20.59
29.51
20.45
20.38
20.33
20.27
20.21
2014
20.07
29.01
28.96
28.90
28.84
28.77
28.69
28.62
28.53
28.45
28.36
28.27
2817
28.09
28.03
27.96
27.91
27.85
27.79
27.75

USGG30YR Index MOODUBAA Index

11/23/1979
11/26/1979
11/2711979
11/28/1979
11/29/11979
11/30/1979
12/3/1979
12/4/1979
12/5/1979
12/6/1979
12/7/1979
12/10/1979
12/11/1979
12/12/11979
12/13/1979
12/14/1979
12/1711979
12/18/1979
12/19/1979
12/20/1979
12/21/11979
12/24/1979
12/26/1979
12/2711979
12/28/1979
12/31/11979
1/2/1980
1/3/1980
1/4/1980
1/7/1980
1/8/1980
1/9/1980
1/10/1980
1/11/1980
1/14/1980
1/15/1980
1/16/1980
1/17/1980
1/18/1980
1/21/1980
1/22/1980
1/23/1980
1/24/1980
1/25/1980
1/28/1980
1/29/1980
1/30/1980
1/31/1980
2/1/1980
2/4/1980
2/5/1980
2/6/1980
2/7/1980
2/8/1980
2/11/1980
2/13/1980
2/14/1980
2/15/1980
2/19/1980
2/20/1980
2/21/1980

9.22% 11/15/1993
9.23% 11/16/1993
9.23% 11/17/1993
9.24% 11/18/1993
9.24% 11/19/1993
9.25% 11/22/1993
9.26% 11/23/1993
9.26% 11/24/1993
9.27% 11/26/1993
9.27% 11/29/1993
9.28% 11/30/1993
9.28% 12/1/1993
9.29% 12/2/1993
9.29% 12/3/1993
9.30% 12/6/1993
9.30% 12/7/1993
9.31% 12/8/1993
9.31% 12/9/1993
9.32% 12/10/1993
9.32% 12/13/1993
9.33% 12/14/1993
9.34% 12/15/1993
9.34% 12/16/1993
9.35% 12/17/1993
9.35% 12/20/1993
9.36% 12/21/1993
9.36% 12/22/1993
9.37% 12/23/1993
9.38% 12/27/1993
9.38% 12/28/1993
9.39% 12/29/1993
9.40% 12/30/1993
9.40% 12/31/1993
9.41%  1/3/1994
9.42%  1/4/1994
9.42%  1/5/1994
9.43%  1/6/1994
9.44%  1/7/1994
9.45% 1/10/1994
9.45% 1/11/1994
9.46% 1/12/1994
9.47% 1/13/1994
9.48% 1/14/1994
9.49% 1/17/1994
9.50% 1/18/1994
9.51% 1/19/1994
9.52% 1/20/1994
9.53% 1/21/1994
9.54% 1/24/1994
9.55% 1/25/1994
9.57% 1/26/1994
9.58% 1/27/1994
9.509% 1/28/1994
9.61% 1/31/1994
9.62% 2/1/1994
9.63% 2/2/1994
9.65% 2/3/1994
9.66%  2/4/1994
9.68%  2/7/1994
9.69%  2/8/1994
9.71%  2/0/1994

7.86% 11/15/1990
7.86% 11/16/1990
7.86% 11/19/1990
7.85% 11/20/1990
7.85% 11/21/1990
7.85% 11/23/1990
7.84% 11/26/1990
7.84% 11/27/1990
7.84% 11/28/1990
7.83% 11/29/1990
7.83% 11/30/1990
7.83% 12/3/1990
7.82% 12/4/1990
7.82% 12/5/1990
7.82% 12/6/1990
7.82% 12/711990
7.81% 12/10/1990
7.81% 12/11/1990
7.81% 12/12/1990
7.81% 12/13/1990
7.80% 12/14/1990
7.80% 12/17/1990
7.80% 12/18/1990
7.80% 12/19/1990
7.80% 12/20/1990
7.80% 12/21/1990
7.80% 12/24/1990
7.79% 12/26/1990
7.79% 12/27/1990
7.79% 12/28/1990
7.79% 12/31/1990
7.79%  1/2/1991
7.79%  1/3/1991
7.78%  1/4/1991
7.78%  1/711991
7.78%  1/8/1991
7.78%  1/9/1991
7.78% 1/10/1991
7.78% 1/11/1991
7.77% 1/14/1991
7.77% 1/15/1991
7.77% 1/16/1991
7.76% 1/17/1991
7.76% 1/18/1991
7.76% 1/21/1991
7.76% 1/22/1991
7.75% 1/23/1991
7.75% 1/24/1991
7.75% 1/25/1991
7.74% 1/28/1991
7.74% 1/29/1991
7.74% 1/30/1991
7.74% 1/31/1991
7.74%  2/1/1991
7.73%  2/4/1991
7.73%  2/5/1991
7.73%  2/6/1991
7.73%  2/711991
7.73%  2/8/1991
7.72% 2/11/1991
7.72% 2/12/1991

VIX Index

23.05
23.04
23.02
23.00
22.98
22.97
22.96
22.95
22.95
22.96
22.97
22.98
22.97
22.96
22.96
22.95
22.95
22.96
22.96
22.96
22.97
22.99
23.00
23.02
23.04
23.05
23.07
23.09
23.11
23.14
23.19
23.23
23.27
23.31
23.34
23.39
23.46
23.51
23.57
23.66
23.74
23.80
23.83
23.85
23.86
23.88
23.89
23.89
23.92
23.93
23.94
23.95
23.94
23.93
23.93
23.91
23.92
23.93
23.95
23.95
23.96



VIXIndex PX_LAST Lagged VIX

8/21/2020
8/20/2020
8/19/2020
8/18/2020
8/17/2020
8/14/2020
8/13/2020
8/12/2020
8/11/2020
8/10/2020

8/7/2020

8/6/2020

8/5/2020

8/4/2020

8/3/2020
7/31/2020
7/30/2020
7/29/2020
7/28/2020
7/27/2020
7/24/2020
7/23/2020
7/22/2020
7/21/2020
7/20/2020
7/17/2020
7/16/2020
7/15/2020
7/14/2020
7/13/2020
7/10/2020

7/9/2020

7/8/2020

7/7/2020

7/6/2020

7/2/2020

7/1/2020
6/30/2020
6/29/2020
6/26/2020
6/25/2020
6/24/2020
6/23/2020
6/22/2020
6/19/2020
6/18/2020
6/17/2020
6/16/2020
6/15/2020
6/12/2020
6/11/2020
6/10/2020

6/9/2020

6/8/2020

6/5/2020

6/4/2020

6/3/2020

6/2/2020

6/1/2020
5/29/2020
5/28/2020

22.54
22.72
22.54
21.51
21.35
22.05
2213
22.28
24.03
2213
22.21
22.65
22.99
23.76
24.28
24.46
24.76
2410
25.44
24.74
25.84
26.08
24.32
24.84
24.46
2568
28.00
27.76
20.52
32.19
27.29
20.26
28.08
20.43
27.94
27.68
28.62
30.43
31.78
34.73
32.22
33.84
31.37
31.77
35.12
32.94
33.47
33.67
34.40
36.09
40.79
27.57
27.57
25.81
24.52
25.81
25.66
26.84
28.23
27.51
28.59

27.70
27.65
27.60
27.55
27.51
27.46
27.42
27.38
27.33
27.28
27.23
27.20
2715
271
27.06
27.01
26.95
26.90
26.86
26.82
26.79
26.76
26.72
26.68
26.65
26.64
26.60
26.54
26.49
26.42
26.34
26.29
26.22
26.15
26.08
26.01
25.94
25.87
25.79
25.70
2560
25.51
2542
25.34
25.26
2517
2511
25.03
24.95
24.88
24.80
24.69
2465
2460
24.55
24.51
24.47
24.43
24.41
24.37
24.32

USGG30YR Index MOODUBAA Index

2/22/1980
2/25/1980
2/26/1980
2/27/1980
2/28/1980
2/29/1980

3/3/1980

3/4/1980

3/5/1980

3/6/1980

3/7/1980
3/10/1980
3/11/1980
3/12/1980
3/13/1980
3/14/1980
3/17/1980
3/18/1980
3/19/1980
3/20/1980
3/21/1980
3/24/1980
3/25/1980
3/26/1980
3/27/1980
3/28/1980
3/31/1980

4/1/1980

4/2/1980

4/3/1980

4/7/1980

4/8/1980

4/9/1980
4/10/1980
4/11/1980
4/14/1980
4/15/1980
4/16/1980
4/17/1980
4/18/1980
4/21/1980
4/22/1980
4/23/1980
4/24/1980
4/25/1980
4/28/1980
4/29/1980
4/30/1980

5/1/1980

5/2/1980

5/5/1980

5/6/1980

5/7/1980

5/8/1980

5/9/1980
5/12/1980
5/13/1980
5/14/1980
5/15/1980
5/16/1980
5/19/1980

9.73%

9.75%

9.76%

9.78%

9.80%

9.81%

9.83%

9.84%

9.86%

9.88%

9.89%

9.91%

9.92%

9.94%

9.95%

9.97%

9.98%
10.00%
10.01%
10.03%
10.05%
10.06%
10.08%
10.10%
10.12%
10.13%
10.15%
10.17%
10.19%
10.20%
10.22%
10.23%
10.25%
10.26%
10.27%
10.29%
10.30%
10.31%
10.32%
10.33%
10.34%
10.35%
10.36%
10.38%
10.39%
10.40%
10.41%
10.42%
10.43%
10.43%
10.44%
10.45%
10.45%
10.46%
10.47%
10.47%
10.48%
10.49%
10.49%
10.50%
10.51%

2/10/1994
211171994
2/14/1994
2/15/1994
2/16/1994
211771994
2/18/1994
2/22/1994
2/23/1994
2/24/1994
2/25/1994
2/28/1994

3/1/1994

3/2/1994

3/3/1994

3/4/1994

3/7/1994

3/8/1994

3/9/1994
3/10/1994
3/11/1994
3/14/1994
3/15/1994
3/16/1994
3/17/1994
3/18/1994
3/21/1994
3/22/1994
3/23/1994
3/24/1994
3/25/1994
3/28/1994
3/29/1994
3/30/1994
3/31/1994

4/4/1094

4/5/1994

4/6/1994

4/7/1994

4/8/1994
4/11/1994
4/12/1994
4/13/1994
4/14/1994
4/15/1994
4/18/1994
4/19/1994
4/20/1994
4/2171994
4/22/1994
4/25/1994
4/26/1994
4/28/1994
4/29/1994

5/2/1994

5/3/1994

5/4/1994

5/5/1994

5/6/1994

5/9/1994
5/10/1994

7.72%
7.72%
7.72%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.71%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.70%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.69%
7.70%
7.70%
7.70%
7.70%
7.70%
7.71%
7.71%
7.71%
7.71%
7.71%
7.72%
7.72%
7.72%
7.73%
7.73%
7.73%
7.73%
7.74%
7.74%
7.74%
7.74%
7.75%
7.75%
7.75%
7.76%
7.76%
7.76%
7.77%
7.77%

VIX Index
2/13/1991
2/14/1991
2/15/1991
2/19/1991
2/20/1991
2/21/1991
2/22/1991
2/25/1991
2/26/1991
2/27/1991
2/28/1991

3/4/1991
3/5/1991
3/6/1991
3/7/1991
3/8/1991
3/11/1991
3/12/1991
3/13/1991
3/14/1991
3/15/1991
3/18/1991
3/19/1991
3/20/1991
3/21/1991
3/22/1991
3/25/1991
3/26/1991
3/27/1991
3/28/1991
4/1/1991
4/2/1991
4/3/1991
4/4/1991
4/5/1991
4/8/1991
4/9/1991
4/10/1991
4/11/1991
4/12/1991
4/15/1991
4/16/1991
4/17/1991
4/18/1991
4/19/1991
4/22/1991
4/23/1991
4/24/1991
4/25/1991
4/26/1991
4/29/1991
4/30/1991
5/1/1991
5/2/1991
5/3/1991
5/6/1991
5/7/1991
5/8/1991
5/9/1991
5/10/1991
5/13/1991

23.97
23.98
23.99
24.01
24.03
24.04
24.05
24.07
24.08
24.08
24.09
24.11
24.12
24.14
24.16
24.18
24.19
24.20
24.19
24.17
24.16
24.15
24.15
24.14
24.13
24.12
24.12
24.12
24.12
24.12
24.12
24.12
24.13
24.13
24.14
24.15
24.18
24.18
24.18
24.19
24.19
24.19
24.19
24.19
24.19
24.19
24.19
24.19
24.19
24.19
24.20
24.21
24.21
24.22
24.21
24.20
24.21
24.18
24.16
24.15
24.13



VIXIndex PX_LAST Lagged VIX

5/27/2020
5/26/2020
5/22/2020
5/21/2020
5/20/2020
5/19/2020
5/18/2020
5/15/2020
5/14/2020
5/13/2020
5/12/2020
5/11/2020
5/8/2020
5/7/2020
5/6/2020
5/5/2020
5/4/2020
5/1/2020
4/30/2020
4/29/2020
4/28/2020
4/27/2020
4/24/2020
4/23/2020
4/22/2020
4/21/2020
4/20/2020
4/17/2020
4/16/2020
4/15/2020
4/14/2020
4/13/2020
4/9/2020
4/8/2020
4/7/2020
4/6/2020
4/3/2020
4/2/2020
4/1/2020
3/31/2020
3/30/2020
3/27/2020
3/26/2020
3/25/2020
3/24/2020
3/23/2020
3/20/2020
3/19/2020
3/18/2020
3/17/2020
3/16/2020
3/13/2020
3/12/2020
3/11/2020
3/10/2020
3/9/2020
3/6/2020
3/56/2020
3/4/2020
3/3/2020
3/2/2020

27.62
28.01
28.16
20.53
27.99
30.53
290.30
31.89
32.61
35.28
33.04
27.57
27.98
31.44
34.12
33.61
35.97
37.19
34.15
31.23
33.57
33.29
35.93
41.38
41.98
45.41
43.83
38.15
40.11
40.84
37.76
41.17
41.67
43.35
46.70
45.24
46.80
50.91
57.06
53.54
57.08
65.54
61.00
63.95
61.67
61.59
66.04
72.00
76.45
75.91
82.69
57.83
75.47
53.90
47.30
54.46
41.94
39.62
31.99
36.82
33.42

24.29
24.24
2418
2414
24.09
24.08
24.01
23.95
23.88
23.78
23.67
23.57
23.49
23.41
23.32
23.22
2312
23.01
22.89
22.78
22.69
22.59
22.48
22.37
22.23
22.09
21.93
21.78
21.65
21.52
21.39
21.28
21.16
21.03
20.89
20.73
20.58
20.42
20.24
20.03
19.84
19.63
19.38
19.16
18.92
18.69
18.46
18.21
17.94
17.65
17.37
17.04
16.84
16.55
16.36
16.21
16.01
15.87
15.76
15.68
15.57

USGG30YR Index MOODUBAA Index

5/20/1980
5/21/1980
5/22/1980
5/23/1980
5/27/1980
5/28/1980
5/29/1980
5/30/1980

6/2/1980

6/3/1980

6/4/1980

6/5/1980

6/6/1980

6/9/1980
6/10/1980
6/11/1980
6/12/1980
6/13/1980
6/16/1980
6/17/1980
6/18/1980
6/19/1980
6/20/1980
6/23/1980
6/24/1980
6/25/1980
6/26/1980
6/27/1980
6/30/1980

7/1/1980

7/2/1980

7/3/1980

7/7/1980

7/8/1980

7/9/1980
7/10/1980
7/11/1980
7/14/1980
7/15/1980
7/16/1980
7/17/1980
7/18/1980
7/21/1980
7/22/1980
7/23/1980
7/24/1980
7/25/1980
7/28/1980
7/29/1980
7/30/1980
7/31/1980

8/1/1980

8/4/1980

8/5/1980

8/6/1980

8/7/1980

8/8/1980
8/11/1980
8/12/1980
8/13/1980
8/14/1980

10.52%
10.52%
10.53%
10.54%
10.54%
10.55%
10.56%
10.56%
10.57%
10.58%
10.58%
10.59%
10.59%
10.60%
10.60%
10.61%
10.61%
10.61%
10.61%
10.62%
10.62%
10.62%
10.62%
10.63%
10.63%
10.63%
10.64%
10.64%
10.65%
10.65%
10.66%
10.66%
10.66%
10.67%
10.67%
10.68%
10.68%
10.69%
10.70%
10.70%
10.71%
10.71%
10.71%
10.72%
10.72%
10.73%
10.73%
10.74%
10.74%
10.75%
10.75%
10.76%
10.76%
10.76%
10.77%
10.77%
10.78%
10.78%
10.78%
10.79%
10.79%

5/11/1994
5/12/1994
5/13/1994
5/16/1994
5/17/1994
5/18/1994
5/19/1994
5/20/1994
5/23/1994
5/24/1994
5/25/1994
5/26/1994
5/27/1994
5/31/1994

6/1/1994

6/2/1994

6/3/1994

6/6/1994

6/7/1994

6/8/1994

6/9/1994
6/10/1994
6/13/1994
6/14/1994
6/15/1994
6/16/1994
6/17/1994
6/20/1994
6/21/1994
6/22/1994
6/23/1994
6/24/1994
6/27/1994
6/28/1994
6/29/1994
6/30/1994

7/1/1994

7/5/1994

71611994

71711994

7/8/1994
7/11/1994
7/12/1994
7/13/1994
7/14/1994
7/15/1994
7/18/1994
7/19/1994
7/20/1994
7/21/1994
7/22/1994
7/25/1994
7/26/1994
7/27/1994
7/28/1994
7/29/1994

8/1/1994

8/2/1994

8/3/1994

8/4/1994

8/5/1994

7.77%
7.78%
7.78%
7.78%
7.79%
7.79%
7.79%
7.80%
7.80%
7.81%
7.81%
7.81%
7.82%
7.82%
7.83%
7.83%
7.84%
7.84%
7.85%
7.85%
7.86%
7.86%
7.87%
7.88%
7.88%
7.89%
7.89%
7.90%
7.91%
7.92%
7.92%
7.93%
7.94%
7.94%
7.95%
7.96%
7.97%
7.97%
7.98%
7.99%
8.00%
8.00%
8.01%
8.02%
8.03%
8.03%
8.04%
8.05%
8.05%
8.06%
8.07%
8.07%
8.08%
8.09%
8.10%
8.10%
8.11%
8.12%
8.12%
8.13%
8.14%

VIX Index
5/14/1991
5/15/1991
5/16/1991
5/17/1991
5/20/1991
5/21/1991
5/22/1991
5/23/1991
5/24/1991
5/28/1991
5/29/1991
5/30/1991
5/31/1991

6/3/1991
6/4/1991
6/5/1991
6/6/1991
6/7/1991
6/10/1991
6/11/1991
6/12/1991
6/13/1991
6/14/1991
6/17/1991
6/18/1991
6/19/1991
6/20/1991
6/21/1991
6/24/1991
6/25/1991
6/26/1991
6/27/1991
6/28/1991
7/1/1991
71211991
713/1991
71511991
7/8/1991
7/9/1991
7/10/1991
7/11/1991
7112/1991
7/15/1991
7/16/1991
7/17/1991
7/18/1991
7/19/1991
712211991
7123/1991
7124/1991
7125/1991
7126/1991
7129/1991
7/30/1991
7/131/1991
8/1/1991
8/2/1991
8/5/1991
8/6/1991
8/7/1991
8/8/1991

24.12
24.11
24.09
24.06
24.04
23.98
23.88
23.80
23.73
23.69
23.64
23.59
23.55
23.52
23.46
23.41
23.36
23.30
23.24
23.14
23.06
23.00
22.93
22.87
22.80
22.74
22.68
22.62
22.56
22.50
22.44
22.39
22.35
22.30
22.23
22.18
22.13
22.09
22.05
21.99
21.93
21.87
21.82
21.77
21.71
21.65
21.59
21.53
21.48
21.42
21.36
21.28
21.20
21.11
21.03
20.95
20.87
20.79
20.72
20.66
20.60



VIXIndex PX_LAST Lagged VIX

2/28/2020
2/27/2020
2/26/2020
2/25/2020
2/24/2020
2/21/2020
2/20/2020
2/19/2020
2/18/2020
2/14/2020
2/13/2020
2/12/2020
2/11/2020
2/10/2020
2/7/2020
2/6/2020
2/5/2020
2/4/2020
2/3/2020
1/31/2020
1/30/2020
1/29/2020
1/28/2020
1/27/2020
1/24/2020
1/23/2020
1/22/2020
1/21/2020
1/17/2020
1/16/2020
1/15/2020
1/14/2020
1/13/2020
1/10/2020
1/9/2020
1/8/2020
1/7/2020
1/6/2020
1/3/2020
1/2/2020
12/31/2019
12/30/2019
12/27/2019
12/26/2019
12/24/2019
12/23/2019
12/20/2019
12/19/2019
12/18/2019
12/17/2019
12/16/2019
12/13/2019
12/12/2019
12/11/2019
12/10/2019
12/9/2019
12/6/2019
12/5/2019
12/4/2019
12/3/2019
12/2/2019

40.11
39.16
27.56
27.85
25.03
17.08
15.56
14.38
14.83
13.68
14.15
13.74
15.18
15.04
15.47
14.96
15.15
16.05
17.97
18.84
15.49
16.39
16.28
18.23
14.56
12.98
12.91
12.85
12.10
12.32
12.42
12.39
12.32
12.56
12.54
13.45
13.79
13.85
14.02
12.47
13.78
14.82
13.43
12.65
12.67
12.61
12.51
12.50
12.58
12.29
12.14
12.63
13.94
14.99
15.68
15.86
13.62
14.52
14.80
15.96
14.91

15.48
15.37
15.28
15.22
15.18
15.15
15.16
15.16
15.15
15.15
15.16
15.15
15.15
15.14
15.13
15.12
15.10
15.09
15.07
15.04
15.01
14.99
14.97
14.96
14.93
14.93
14.93
14.93
14.93
14.94
14.95
14.95
14.96
14.97
14.98
14.99
15.01
15.02
15.02
15.02
15.02
15.02
15.01
15.01
15.02
15.02
15.03
15.05
15.07
15.08
15.10
15.11
15.11
15.12
15.12
15.11
15.11
15.11
15.11
15.10
15.10

USGG30YR Index MOODUBAA Index

8/15/1980
8/18/1980
8/19/1980
8/20/1980
8/21/1980
8/22/1980
8/25/1980
8/26/1980
8/27/1980
8/28/1980
8/29/1980
9/2/1980
9/3/1980
9/4/1980
9/5/1980
9/8/1980
9/9/1980
9/10/1980
9/11/1980
9/12/1980
9/15/1980
9/16/1980
9/17/1980
9/18/1980
9/19/1980
9/22/1980
9/23/1980
9/24/1980
9/25/1980
9/26/1980
9/29/1980
9/30/1980
10/1/1980
10/2/1980
10/3/1980
10/6/1980
10/7/1980
10/8/1980
10/9/1980
10/10/1980
10/14/1980
10/15/1980
10/16/1980
10/17/1980
10/20/1980
10/21/1980
10/22/1980
10/23/1980
10/24/1980
10/27/1980
10/28/1980
10/29/1980
10/30/1980
10/31/1980
11/3/1980
11/5/1980
11/6/1980
11/7/1980
11/10/1980
11/12/1980
11/13/1980

10.79%
10.80%
10.80%
10.81%
10.81%
10.82%
10.82%
10.82%
10.83%
10.83%
10.84%
10.84%
10.84%
10.85%
10.85%
10.85%
10.86%
10.86%
10.87%
10.87%
10.88%
10.89%
10.89%
10.90%
10.90%
10.91%
10.92%
10.93%
10.94%
10.94%
10.95%
10.96%
10.97%
10.97%
10.98%
10.99%
10.99%
11.00%
11.00%
11.01%
11.01%
11.02%

8/8/1994

8/9/1994
8/10/1994
8/11/1994
8/12/1994
8/15/1994
8/16/1994
8/17/1994
8/18/1994
8/19/1994
8/22/1994
8/23/1994
8/24/1994
8/25/1994
8/26/1994
8/29/1994
8/30/1994
8/31/1994

9/1/1994

9/2/1994

9/6/1994

9/7/1994

9/8/1994
9/12/1994
9/13/1994
9/14/1994
9/15/1994
9/16/1994
9/20/1994
9/21/1994
9/22/1994
9/23/1994
9/26/1994
9/27/1994
9/28/1994
9/29/1994
9/30/1994
10/3/1994
10/4/1994
10/5/1994
10/6/1994
10/7/1994

11.02% 10/10/1994
11.03% 10/11/1994
11.04% 10/12/1994
11.04% 10/13/1994
11.05% 10/14/1994
11.06% 10/17/1994
11.06% 10/18/1994
11.07% 10/19/1994
11.08% 10/20/1994
11.09% 10/21/1994
11.10% 10/24/1994
11.11% 10/25/1994
11.12% 10/26/1994
11.12% 10/27/1994
11.13% 10/28/1994
11.14% 10/31/1994

11.15%
11.16%
11.17%

11/1/1994
11/2/1994
11/3/1994

8.15%  8/9/1991
8.16% 8/12/1991
8.16% 8/13/1991
8.17% 8/14/1991
8.18% 8/15/1991
8.19% 8/16/1991
8.19% 8/19/1991
8.20% 8/20/1991
8.21% 8/21/1991
8.21% 8/22/1991
8.22% 8/23/1991
8.22% 8/26/1991
8.23% 8/27/1991
8.24% 8/28/1991
8.24% 8/29/1991
8.25% 8/30/1991
8.25%  9/3/1991
8.26%  9/4/1991
8.26%  9/5/1991
8.27%  9/6/1991
8.27%  9/9/1991
8.28% 9/10/1991
8.28% 9/11/1991
8.29% 9/12/1991
8.30% 9/13/1991
8.30% 9/16/1991
8.31% 9/17/1991
8.31% 9/18/1991
8.32% 9/19/1991
8.33% 9/20/1991
8.33% 9/23/1991
8.34% 9/24/1991
8.35% 9/25/1991
8.35% 9/26/1991
8.36% 9/27/1991
8.37% 9/30/1991
8.38% 10/1/1991
8.38% 10/2/1991
8.39% 10/3/1991
8.40% 10/4/1991
8.41% 10/7/1991
8.41% 10/8/1991
8.42% 10/9/1991
8.43% 10/10/1991
8.44% 10/11/1991
8.44% 10/14/1991
8.45% 10/15/1991
8.46% 10/16/1991
8.46% 10/17/1991
8.47% 10/18/1991
8.48% 10/21/1991
8.49% 10/22/1991
8.49% 10/23/1991
8.50% 10/24/1991
8.51% 10/25/1991
8.52% 10/28/1991
8.53% 10/29/1991
8.53% 10/30/1991
8.54% 10/31/1991
8.55% 11/1/1991
8.56% 11/4/1991

VIX Index

20.54
20.48
20.40
20.33
20.24
20.17
20.13
20.07
20.00
19.02
19.85
19.77
19.69
19.63
19.58
19.53
19.50
19.47
19.45
19.43
19.42
19.40
19.39
19.35
19.33
19.30
19.27
19.25
19.23
19.20
19.18
19.15
19.11
19.07
19.03
19.01
18.96
18.92
18.89
18.85
18.83
18.80
18.78
18.75
18.71
18.67
18.63
18.57
18.52
18.46
18.41
18.35
18.27
18.19
18.11
18.02
17.92
17.82
17.73
17.67
17.62



VIXIndex PX_LAST Lagged VIX

11/29/2019
11/27/2019
11/26/2019
11/25/2019
11/22/2019
11/21/2019
11/20/2019
11/19/2019
11/18/2019
11/15/2019
11/14/2019
11/13/2019
11/12/2019
11/11/2019
11/8/2019
11/7/2019
11/6/2019
11/5/2019
11/4/2019
11/1/2019
10/31/2019
10/30/2019
10/29/2019
10/28/2019
10/25/2019
10/24/2019
10/23/2019
10/22/2019
10/21/2019
10/18/2019
10/17/2019
10/16/2019
10/15/2019
10/14/2019
10/11/2019
10/10/2019
10/9/2019
10/8/2019
10/7/2019
10/4/2019
10/3/2019
10/2/2019
10/1/2019
9/30/2019
9/27/2019
9/26/2019
9/25/2019
9/24/2019
9/23/2019
9/20/2019
9/19/2019
9/18/2019
9/17/2019
9/16/2019
9/13/2019
9/12/2019
9/11/2019
9/10/2019
9/9/2019
9/6/2019
9/5/2019

12.62
11.75
11.54
11.87
12.34
13.13
12.78
12.86
12.46
12.05
13.05
13.00
12.68
12.69
12.07
12.73
12.62
13.10
12.83
12.30
13.22
12.33
13.20
13.11
12.65
13.71
14.01
14.46
14.00
14.25
13.79
13.68
13.54
14.57
15.58
17.57
18.64
20.28
17.86
17.04
19.12
20.56
18.56
16.24
17.22
16.07
15.96
17.05
14.91
15.32
14.05
13.95
14.44
14.67
13.74
14.22
14.61
15.20
15.27
15.00
16.27

15.10
15.12
15.14
15.16
15.18
15.19
15.21
15.22
15.24
15.25
15.27
15.29
15.31
15.35
15.38
15.40
15.43
15.47
15.51
15.53
15.56
15.59
15.62
15.65
15.68
15.71
15.74
15.77
15.81
15.85
15.90
15.95
16.01
16.08
16.16
16.23
16.32
16.38
16.42
16.46
16.50
16.53
16.54
16.55
16.57
16.60
16.63
16.66
16.69
16.71
16.72
16.74
16.76
16.78
16.81
16.83
16.87
16.90
16.94
16.96
16.98

USGG30YR Index MOODUBAA Index

11/14/1980
11/17/1980
11/18/1980
11/19/1980
11/20/1980
11/21/1980
11/24/1980
11/25/1980
11/26/1980
11/28/1980
12/1/1980
12/2/1980
12/3/1980
12/4/1980
12/5/1980
12/8/1980
12/9/1980
12/10/1980
12/11/1980
12/12/1980
12/15/1980
12/16/1980
12/17/1980
12/18/1980
12/19/1980
12/22/1980
12/23/1980
12/24/1980
12/26/1980
12/29/1980
12/30/1980
12/31/1980
1/2/1981
1/5/1981
1/6/1981
1/7/1981
1/8/1981
1/9/1981
1/12/1981
1/13/1981
1/14/1981
1/15/1981
1/16/1981
1/19/1981
1/20/1981
1/21/1981
1/22/1981
1/23/1981
1/26/1981
1/27/1981
1/28/1981
1/29/1981
1/30/1981
2/2/1981
2/3/1981
2/4/1981
2/5/1981
2/6/1981
2/9/1981
2/10/1981
2/11/1981

11.17%
11.18%

11/4/1994
11/7/1994
11.19% 11/8/1994
11.19% 11/9/1994
11.20% 11/10/1994
11.20% 11/14/1994
11.21% 11/15/1994
11.21% 11/16/1994
11.21% 11/17/1994
11.21% 11/18/1994
11.22% 11/21/1994
11.22% 11/22/1994
11.22% 11/23/1994
11.22% 11/25/1994
11.22% 11/28/1994
11.22% 11/29/1994
11.22% 11/30/1994
11.22% 12/1/1994
11.23% 12/2/1994
11.23% 12/5/1994
11.23% 12/6/1994
11.23% 12/7/1994
11.23% 12/8/1994
11.23% 12/9/1994
11.23% 12/12/1994
11.23% 12/13/1994
11.23% 12/14/1994
11.22% 12/15/1994
11.22% 12/16/1994
11.22% 12/19/1994
11.22% 12/20/1994
11.22% 12/21/1994
11.22% 12/22/1994
11.21% 12/23/1994
11.21% 12/27/1994
11.21% 12/28/1994
11.21% 12/29/1994
11.21% 12/30/1994
11.21%  1/3/1995
11.20%  1/4/1995
11.20%  1/56/1995
11.20%  1/6/1995
11.20%  1/9/1995
11.20% 1/10/1995
11.20% 1/11/1995
11.20% 1/12/1995
11.20% 1/13/1995
11.20% 1/16/1995
11.20% 1/17/1995
11.21% 1/18/1995
11.21% 1/19/1995
11.21% 1/20/1995
11.22% 1/23/1995
11.22% 1/24/1995
11.23% 1/25/1995
11.24% 1/26/1995
11.25% 1/27/1995
11.25% 1/30/1995
11.26% 1/31/1995
11.27%  2/1/1995
11.28%  2/2/1995

8.57%
8.58%

11/5/1991
11/6/1991
8.59% 11/7/1991
8.60% 11/8/1991
8.60% 11/11/1991
8.61% 11/12/1991
8.62% 11/13/1991
8.63% 11/14/1991
8.64% 11/15/1991
8.65% 11/18/1991
8.66% 11/19/1991
8.67% 11/20/1991
8.67% 11/21/1991
8.68% 11/22/1991
8.69% 11/25/1991
8.70% 11/26/1991
8.71% 11/27/1991
8.71% 11/29/1991
8.72% 12/2/1991
8.73% 12/3/1991
8.74% 12/4/1991
8.74% 12/5/1991
8.75% 12/6/1991
8.76% 12/9/1991
8.76% 12/10/1991
8.77% 12/11/1991
8.77% 12/12/1991
8.78% 12/13/1991
8.79% 12/16/1991
8.79% 12/17/1991
8.80% 12/18/1991
8.80% 12/19/1991
8.81% 12/20/1991
8.81% 12/23/1991
8.82% 12/24/1991
8.82% 12/26/1991
8.83% 12/27/1991
8.84% 12/30/1991
8.84% 12/31/1991
8.85%  1/2/1992
8.85%  1/3/1992
8.86%  1/6/1992
8.86%  1/7/1992
8.87%  1/8/1992
8.87%  1/9/1992
8.88% 1/10/1992
8.88% 1/13/1992
8.89% 1/14/1992
8.89% 1/15/1992
8.90% 1/16/1992
8.90% 1/17/1992
8.91% 1/20/1992
8.91% 1/21/1992
8.91% 1/22/1992
8.92% 1/23/1992
8.92% 1/24/1992
8.92% 1/27/1992
8.93% 1/28/1992
8.93% 1/29/1992
8.93% 1/30/1992
8.93% 1/31/1992

VIX Index

17.58
17.54
17.50
17.46
17.43
17.38
17.34
17.30
17.30
17.29
17.28
17.27
17.26
17.24
17.24
17.22
17.21
17.21
17.20
17.20
17.20
17.19
17.18
17.18
17.16
17.16
17.15
17.13
17.12
17.11
17.09
17.08
17.06
17.04
17.02
17.02
17.02
17.04
17.06
17.07
17.08
17.09
17.11
17.12
17.13
17.14
17.15
17.14
17.14
17.14
17.14
17.13
17.13
17.12
17.10
17.09
17.08
17.09
17.10
17.11
17.12



VIXIndex PX_LAST Lagged VIX

9/4/2019

9/3/2019
8/30/2019
8/29/2019
8/28/2019
8/27/2019
8/26/2019
8/23/2019
8/22/2019
8/21/2019
8/20/2019
8/19/2019
8/16/2019
8/15/2019
8/14/2019
8/13/2019
8/12/2019

8/9/2019

8/8/2019

8/7/2019

8/6/2019

8/5/2019

8/2/2019

8/1/2019
7/31/2019
7/30/2019
7/29/2019
7/26/2019
7/25/2019
7/24/2019
7/23/2019
7/22/2019
7/19/2019
7/18/2019
7/117/2019
7/16/2019
7/15/2019
7/12/2019
7/11/2019
7/10/2019

7/9/2019

7/8/2019

7152019

7/3/2019

7/2/2019

7/1/2019
6/28/2019
6/27/2019
6/26/2019
6/25/2019
6/24/2019
6/21/2019
6/20/2019
6/19/2019
6/18/2019
6/17/2019
6/14/2019
6/13/2019
6/12/2019
6/11/2019
6/10/2019

17.33
19.66
18.98
17.88
19.35
20.31
19.32
19.87
16.68
15.80
17.50
16.88
18.47
21.18
2210
17.52
21.09
17.97
16.91
19.49
2017
24.59
17.61
17.87
16.12
13.94
12.83
12.16
12.74
12.07
12.61
13.53
14.45
13.53
13.97
12.86
12.68
12.39
12.93
13.03
14.09
13.96
13.28
12.57
12.93
14.06
15.08
15.82
16.21
16.28
15.26
15.40
14.75
14.33
15.15
15.35
15.28
15.82
15.91
15.99
15.94

16.99
17.01
17.02
17.02
17.02
17.01
16.99
16.99
16.99
17.01
17.02
17.04
17.07
17.10
17.12
17.13
17.17
17.17
17.18
17.19
17.19
17.18
17.14
17.16
17.18
17.22
17.27
17.29
17.30
17.31
17.32
17.32
17.31
17.30
17.29
17.28
17.28
17.28
17.28
17.28
17.27
17.26
17.25
17.25
17.25
17.25
17.24
17.24
17.23
17.22
17.21
17.21
17.19
17.18
17.18
17.17
17.15
17.14
17.12
17.10
17.08

USGG30YR Index MOODUBAA Index

2/13/1981
2/17/1981
2/18/1981
2/19/1981
2/20/1981
2/23/1981
2/24/1981
2/25/1981
2/26/1981
212711981
3/2/1981
3/3/1981
3/4/1981
3/5/1981
3/6/1981
3/9/1981
3/10/1981
3/11/1981
3/12/1981
3/13/1981
3/16/1981
3/17/1981
3/18/1981
3/19/1981
3/20/1981
3/23/1981
3/24/1981
3/25/1981
3/26/1981
3/27/1981
3/30/1981
3/31/1981
4/1/1981
4/2/1981
4/3/1981
4/6/1981
4/7/1981
4/8/1981
4/9/1981
4/10/1981
4/13/1981
4/14/1981
4/15/1981
4/16/1981
4/20/1981
4/21/1981
4/22/1981
4/23/1981
4/24/1981
4/27/1981
4/28/1981
4/29/1981
4/30/1981
5/1/1981
5/4/1981
5/5/1981
5/6/1981
5/7/1981
5/8/1981
5/11/1981
5/12/1981

11.29%
11.30%
11.31%
11.32%
11.33%
11.34%
11.36%
11.37%
11.38%
11.40%
11.41%
11.42%
11.44%
11.45%
11.46%
11.47%
11.48%
11.49%
11.50%
11.52%
11.53%
11.54%
11.55%
11.56%
11.57%
11.58%
11.59%
11.60%
11.62%
11.63%
11.65%
11.66%
11.68%
11.69%
11.71%
11.73%
11.75%
11.76%
11.78%
11.80%
11.82%
11.83%
11.85%
11.87%
11.89%
11.90%
11.92%
11.93%
11.95%
11.97%
11.98%
12.00%
12.02%
12.03%
12.05%
12.07%
12.09%
12.11%
12.13%
12.15%
12.16%

2/3/1995
2/6/1995
2/7/1995
2/8/1995
2/9/1995
2/10/1995
2/13/1995
2/14/1995
2/15/1995
2/16/1995
211771995
2/21/1995
2/22/1995
2/23/1995
2/24/1995
2/27/1995
2/28/1995
3/1/1995
3/2/1995
3/3/1995
3/6/1995
3/7/1995
3/8/1995
3/9/1995
3/10/1995
3/13/1995
3/14/1995
3/15/1995
3/16/1995
3/17/1995
3/20/1995
3/21/1995
3/22/1995
3/23/1995
3/24/1995
3/27/1995
3/28/1995
3/29/1995
3/30/1995
3/31/1995
4/3/1995
4/4/1995
4/5/1995
4/6/1995
4/7/1995
4/10/1995
4/11/1995
4/12/1995
4/13/1995
4/17/1995
4/18/1995
4/19/1995
4/20/1995
4/21/1995
4/24/1995
4/25/1995
4/26/1995
4/27/1995
4/28/1995
5/1/1995
5/2/1995

8.94%
8.94%
8.94%
8.94%
8.94%
8.95%
8.95%
8.95%
8.96%
8.96%
8.96%
8.96%
8.96%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.97%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.98%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.99%
8.98%
8.98%
8.98%
8.98%
8.98%

VIX Index
2/3/1992
2/4/1992
2/5/1992
2/6/1992
2/7/1992
2/10/1992
2/11/1992
2/12/1992
2/13/1992
2/14/1992
2/18/1992
2/19/1992
2/20/1992
2/21/1992
2/24/1992
2/25/1992
2/26/1992
2/27/1992
2/28/1992

3/2/1992

3/3/1992

3/4/1992

3/5/1992

3/6/1992

3/9/1992
3/10/1992
3/11/1992
3/12/1992
3/13/1992
3/16/1992
3/17/1992
3/18/1992
3/19/1992
3/20/1992
3/23/1992
3/24/1992
3/25/1992
3/26/1992
3/27/1992
3/30/1992
3/31/1992

4/1/1992

4/2/1992

4/3/1992

4/6/1992

4/7/1992

4/8/1992

4/9/1992
4/10/1992
4/13/1992
4/14/1992
4/15/1992
4/16/1992
4/20/1992
4/21/1992
4/22/1992
4/23/1992
4/24/1992
4/27/1992
4/28/1992
4/29/1992

17.13
17.13
17.14
17.15
17.16
17.16
17.16
17.16
17.15
17.15
17.16
17.15
17.15
17.15
17.15
17.14
17.13
17.13
17.12
17.12
17.12
17.12
17.14
17.15
17.17
17.19
17.21
17.23
17.24
17.25
17.25
17.25
17.26
17.25
17.25
17.25
17.24
17.23
17.23
17.23
17.23
17.23
17.23
17.23
17.23
17.24
17.25
17.25
17.24
17.23
17.22
17.20
17.18
17.17
17.15
17.13
17.11
17.11
17.10
17.09
17.08



VIXIndex PX_LAST Lagged VIX

6/7/2019
6/6/2019
6/5/2019
6/4/2019
6/3/2019
5/31/2019
5/30/2019
5/29/2019
5/28/2019
5/24/2019
5/23/2019
5/22/2019
5/21/2019
5/20/2019
5/17/2019
5/16/2019
5/15/2019
5/14/2019
5/13/2019
5/10/2019
5/9/2019
5/8/2019
5/7/2019
5/6/2019
5/3/2019
5/2/2019
5/1/2019
4/30/2019
4/29/2019
4/26/2019
4/25/2019
4/24/2019
4/23/2019
4/22/2019
4/18/2019
4/17/2019
4/16/2019
4/15/2019
4/12/2019
4/11/2019
4/10/2019
4/9/2019
4/8/2019
4/5/2019
4/4/2019
4/3/2019
4/2/2019
4/1/2019
3/29/2019
3/28/2019
3/27/2019
3/26/2019
3/25/2019
3/22/2019
3/21/2019
3/20/2019
3/19/2019
3/18/2019
3/15/2019
3/14/2019
3/13/2019

16.30
15.93
16.09
16.97
18.86
18.71
17.30
17.90
17.50
15.85
16.92
14.75
14.95
16.31
15.96
15.29
16.44
18.06
20.55
16.04
19.10
19.40
19.32
15.44
12.87
14.42
14.80
13.12
13.11
12.73
13.25
13.14
12.28
12.42
12.09
12.60
12.18
12.32
12.01
13.02
13.30
14.28
13.18
12.82
13.58
13.74
13.36
13.40
13.71
14.43
15.15
14.68
16.33
16.48
13.63
13.91
13.56
13.10
12.88
13.50
13.41

17.07
17.05
17.03
17.02
17.01
16.98
16.96
16.94
16.90
16.87
16.85
16.82
16.80
16.79
16.77
16.76
16.75
16.73
16.71
16.66
16.65
16.61
16.58
16.55
16.53
16.53
16.52
16.51
16.50
16.51
16.51
16.50
16.50
16.52
16.54
16.55
16.57
16.59
16.62
16.64
16.66
16.67
16.67
16.67
16.67
16.66
16.65
16.65
16.65
16.64
16.63
16.61
16.60
16.58
16.56
16.55
16.55
16.56
16.57
16.59
16.59

USGG30YR Index MOODUBAA Index

5/13/1981
5/14/1981
5/15/1981
5/18/1981
5/19/1981
5/20/1981
5/21/1981
5/22/1981
5/26/1981
5/27/1981
5/28/1981
5/29/1981

6/1/1981

6/2/1981

6/3/1981

6/4/1981

6/5/1981

6/8/1981

6/9/1981
6/10/1981
6/11/1981
6/12/1981
6/15/1981
6/16/1981
6/17/1981
6/18/1981
6/19/1981
6/22/1981
6/23/1981
6/24/1981
6/25/1981
6/26/1981
6/29/1981
6/30/1981

7/1/1981

7/2/1981

7/6/1981

7/7/1981

7/8/1981

7/9/1981
7/10/1981
7/13/1981
7/14/1981
7/15/1981
7/16/1981
711771981
7/20/1981
7/21/1981
7/22/1981
7/23/1981
7/24/1981
7/27/1981
7/28/1981
7/29/1981
7/30/1981
713171981

8/3/1981

8/4/1981

8/5/1981

8/6/1981

8/7/1981

12.18%
12.20%
12.22%
12.23%
12.25%
12.26%
12.27%
12.29%
12.30%
12.31%
12.33%
12.34%
12.35%
12.36%
12.37%
12.38%
12.39%
12.40%
12.41%
12.42%
12.43%
12.44%
12.44%
12.45%
12.46%
12.47%
12.47%
12.48%
12.49%
12.50%
12.51%
12.52%
12.53%
12.54%
12.56%
12.57%
12.58%
12.59%
12.60%
12.61%
12.62%
12.63%
12.64%
12.65%
12.66%
12.67%
12.68%
12.69%
12.70%
12.71%
12.72%
12.73%
12.74%
12.75%
12.77%
12.78%
12.80%
12.81%
12.83%
12.84%
12.85%

5/3/1995

5/4/1995

5/5/1995

5/8/1995

5/9/1995
5/10/1995
5/11/1995
5/12/1995
5/15/1995
5/16/1995
5/17/1995
5/18/1995
5/19/1995
5/22/1995
5/23/1995
5/24/1995
5/25/1995
5/26/1995
5/30/1995
5/31/1995

6/1/1995

6/2/1995

6/5/1995

6/6/1995

6/7/1995

6/8/1995

6/9/1995
6/12/1995
6/13/1995
6/14/1995
6/15/1995
6/16/1995
6/19/1995
6/20/1995
6/21/1995
6/22/1995
6/23/1995
6/26/1995
6/27/1995
6/28/1995
6/29/1995
6/30/1995

7/3/1995

7/5/1995

71611995

71711995
7/10/1995
7/111/1995
7/12/1995
7/13/1995
7/14/1995
7117/1995
7/18/1995
7/19/1995
7/20/1995
7/21/1995
7/24/1995
7/25/1995
7/26/1995
7/27/1995
7/28/1995

8.98%
8.98%
8.98%
8.97%
8.97%
8.97%
8.97%
8.96%
8.96%
8.96%
8.96%
8.96%
8.95%
8.95%
8.95%
8.95%
8.94%
8.94%
8.94%
8.93%
8.93%
8.93%
8.92%
8.92%
8.91%
8.91%
8.91%
8.90%
8.90%
8.90%
8.89%
8.89%
8.88%
8.88%
8.88%
8.87%
8.87%
8.86%
8.86%
8.86%
8.85%
8.85%
8.84%
8.84%
8.83%
8.83%
8.82%
8.82%
8.81%
8.81%
8.80%
8.79%
8.79%
8.78%
8.78%
8.77%
8.77%
8.76%
8.76%
8.75%
8.75%

VIX Index
4/30/1992
5/1/1992
5/4/1992
5/5/1992
5/6/1992
5/7/1992
5/8/1992
5/11/1992
5/12/1992
5/13/1992
5/14/1992
5/15/1992
5/18/1992
5/19/1992
5/20/1992
5/21/1992
5/22/1992
5/26/1992
5/27/1992
5/28/1992
5/29/1992
6/1/1992
6/2/1992
6/3/1992
6/4/1992
6/5/1992
6/8/1992
6/9/1992
6/10/1992
6/11/1992
6/12/1992
6/15/1992
6/16/1992
6/17/1992
6/18/1992
6/19/1992
6/22/1992
6/23/1992
6/24/1992
6/25/1992
6/26/1992
6/29/1992
6/30/1992
7/1/1992
71211992
71611992
71711992
7/8/1992
7/19/1992
7/10/1992
7/13/1992
7/14/1992
7/15/1992
7/16/1992
7/17/1992
7120/1992
7121/1992
712211992
7123/1992
7124/1992
7127/1992

17.07
17.08
17.08
17.08
17.08
17.08
17.08
17.08
17.08
17.08
17.08
17.08
17.08
17.06
17.05
17.05
17.03
17.03
17.03
17.02
17.01
17.01
17.00
16.97
16.94
16.94
16.94
16.95
16.96
16.96
16.96
16.96
16.96
16.97
16.98
16.97
16.97
16.96
16.94
16.92
16.91
16.89
16.87
16.84
16.82
16.81
16.81
16.80
16.79
16.78
16.78
16.76
16.75
16.73
16.72
16.70
16.68
16.66
16.63
16.61
16.59



VIXIndex PX_LAST Lagged VIX

3/12/2019
3/11/2019
3/8/2019
3/7/2019
3/6/2019
3/5/2019
3/4/2019
3/1/2019
2/28/2019
2/27/2019
2/26/2019
2/25/2019
2/22/2019
2/21/2019
2/20/2019
2/19/2019
2/15/2019
2/14/2019
2/13/2019
2/12/2019
2/11/2019
2/8/2019
2/7/2019
2/6/2019
2/5/2019
2/4/2019
2/1/2019
1/31/2019
1/30/2019
1/29/2019
1/28/2019
1/25/2019
1/24/2019
1/23/2019
1/22/2019
1/18/2019
1/17/2019
1/16/2019
1/15/2019
1/14/2019
1/11/2019
1/10/2019
1/9/2019
1/8/2019
1/7/2019
1/4/2019
1/3/2019
1/2/2019
12/31/2018
12/28/2018
12/27/2018
12/26/2018
12/24/2018
12/21/2018
12/20/2018
12/19/2018
12/18/2018
12/17/2018
12/14/2018
12/13/2018
12/12/2018

13.77
14.33
16.05
16.59
15.74
14.74
14.63
13.57
14.78
14.70
15.17
14.85
13.51
14.46
14.02
14.88
14.91
16.22
15.65
15.43
15.97
15.72
16.37
15.38
15.57
15.73
16.14
16.57
17.66
19.13
18.87
17.42
18.89
19.52
20.80
17.80
18.06
19.04
18.60
19.07
18.19
19.50
19.98
20.47
21.40
21.38
25.45
23.22
2542
28.34
20.96
30.41
36.07
30.11
28.38
25.58
25.58
24.52
21.63
20.65
21.46

16.58
16.58
16.57
16.56
16.54
16.53
16.52
16.52
16.52
16.51
16.50
16.49
16.49
16.50
16.50
16.51
16.51
16.52
16.52
16.52
16.52
16.53
16.54
16.54
16.55
16.55
16.55
16.54
16.54
16.54
16.54
16.55
16.56
16.58
16.59
16.58
16.59
16.60
16.63
16.63
16.65
16.67
16.68
16.71
16.72
16.70
16.69
16.65
16.62
16.57
16.52
16.45
16.38
16.27
16.20
16.15
16.11
16.08
16.05
16.06
16.05

USGG30YR Index MOODUBAA Index VIX Index

8/10/1981
8/11/1981
8/12/1981
8/13/1981
8/14/1981
8/17/1981
8/18/1981
8/19/1981
8/20/1981
8/21/1981
8/24/1981
8/25/1981
8/26/1981
8/27/1981
8/28/1981
8/31/1981
9/1/1981
9/2/1981
9/3/1981
9/4/1981
9/8/1981
9/9/1981
9/10/1981
9/11/1981
9/14/1981
9/15/1981
9/16/1981
9/17/1981
9/18/1981
9/21/1981
9/22/1981
9/23/1981
9/24/1981
9/25/1981
9/28/1981
9/29/1981
9/30/1981
10/1/1981
10/2/1981
10/5/1981
10/6/1981
10/7/1981
10/8/1981
10/9/1981
10/13/1981
10/14/1981
10/15/1981
10/16/1981
10/19/1981
10/20/1981
10/21/1981
10/22/1981
10/23/1981
10/26/1981
10/27/1981
10/28/1981
10/29/1981
10/30/1981
11/2/1981
11/4/1981
11/5/1981

12.87%
12.88%
12.89%
12.90%
12.91%
12.92%
12.93%
12.94%
12.95%
12.96%
12.97%
12.98%
12.99%
13.00%
13.01%
13.02%
13.03%
13.04%
13.05%
13.07%
13.08%
13.09%
13.11%
13.12%
13.13%
13.14%
13.15%
13.16%
13.17%
13.17%
13.18%
13.20%
13.21%
13.22%
13.23%
13.24%
13.25%
13.26%
13.27%
13.28%
13.29%
13.30%
13.32%
13.33%
13.34%
13.35%
13.37%
13.38%
13.39%
13.41%
13.42%
13.44%
13.45%
13.47%
13.48%
13.50%
13.51%
13.52%
13.53%
13.54%
13.55%

7/31/1995
8/1/1995
8/2/1995
8/3/1995
8/4/1995
8/7/1995
8/8/1995
8/9/1995

8/10/1995

8/11/1995

8/14/1995

8/15/1995

8/16/1995

8/17/1995

8/18/1995

8/21/1995

8/22/1995

8/23/1995

8/24/1995

8/25/1995

8/28/1995

8/29/1995

8/30/1995

8/31/1995
9/1/1995
9/5/1995
9/6/1995
9/7/1995
9/8/1995

9/11/1995

9/12/1995

9/13/1995

9/14/1995

9/15/1995

9/18/1995

9/19/1995

9/20/1995

9/21/1995

9/22/1995

9/25/1995

9/26/1995

9/27/1995

9/28/1995

9/29/1995

10/2/1995

10/3/1995

10/4/1995

10/5/1995

10/6/1995

10/9/1995

10/10/1995
10/11/1995
10/12/1995
10/13/1995
10/16/1995
10/17/1995
10/18/1995
10/19/1995
10/20/1995
10/23/1995
10/24/1995

8.74% 7/28/1992
8.74% 7/29/1992
8.73% 7/30/1992
8.73% 7/31/1992
8.73%  8/3/1992
8.72%  8/4/1992
8.72%  8/5/1992
8.71%  8/6/1992
8.71%  8/7/11992
8.70% 8/10/1992
8.69% 8/11/1992
8.69% 8/12/1992
8.68% 8/13/1992
8.68% 8/14/1992
8.67% 8/17/1992
8.67% 8/18/1992
8.66% 8/19/1992
8.66% 8/20/1992
8.65% 8/21/1992
8.65% 8/24/1992
8.64% 8/25/1992
8.63% 8/26/1992
8.63% 8/27/1992
8.62% 8/28/1992
8.61% 8/31/1992
8.61%  9/1/1992
8.60% 9/2/1992
8.59%  9/3/1992
8.59%  9/4/1992
8.58%  9/8/1992
8.57%  9/9/1992
8.57% 9/10/1992
8.56% 9/11/1992
8.55% 9/14/1992
8.55% 9/15/1992
8.564% 9/16/1992
8.53% 9/17/1992
8.53% 9/18/1992
8.52% 9/21/1992
8.52% 9/22/1992
8.561% 9/23/1992
8.561% 9/24/1992
8.50% 9/25/1992
8.49% 9/28/1992
8.49% 9/29/1992
8.48% 9/30/1992
8.48% 10/1/1992
8.47% 10/2/1992
8.46% 10/5/1992
8.46% 10/6/1992
8.45% 10/7/1992
8.44% 10/8/1992
8.44% 10/9/1992
8.43% 10/12/1992
8.42% 10/13/1992
8.42% 10/14/1992
8.41% 10/15/1992
8.40% 10/16/1992
8.39% 10/19/1992
8.39% 10/20/1992
8.38% 10/21/1992

16.57
16.55
16.54
16.53
16.51
16.50
16.49
16.48
16.47
16.46
16.46
16.45
16.45
16.45
16.44
16.44
16.43
16.42
16.41
16.41
16.41
16.41
16.41
16.40
16.40
16.36
16.33
16.30
16.26
16.23
16.19
16.15
16.11
16.08
16.04
16.02
15.99
15.96
15.93
15.90
15.87
15.84
15.81
15.79
15.78
15.76
15.75
15.75
15.76
15.77
15.79
15.81
15.84
15.86
15.86
15.85
15.84
15.84
15.83
15.82
15.81



VIXIndex PX_LAST Lagged VIX

12/11/2018
12/10/2018
12/7/2018
12/6/2018
12/4/2018
12/3/2018
11/30/2018
11/29/2018
11/28/2018
11/27/2018
11/26/2018
11/23/2018
11/21/2018
11/20/2018
11/19/2018
11/16/2018
11/15/2018
11/14/2018
11/13/2018
11/12/2018
11/9/2018
11/8/2018
11/7/2018
11/6/2018
11/5/2018
11/2/2018
11/1/2018
10/31/2018
10/30/2018
10/29/2018
10/26/2018
10/25/2018
10/24/2018
10/23/2018
10/22/2018
10/19/2018
10/18/2018
10/17/2018
10/16/2018
10/15/2018
10/12/2018
10/11/2018
10/10/2018
10/9/2018
10/8/2018
10/5/2018
10/4/2018
10/3/2018
10/2/2018
10/1/2018
9/28/2018
9/27/2018
9/26/2018
9/25/2018
9/24/2018
9/21/2018
9/20/2018
9/19/2018
9/18/2018
9/17/2018
9/14/2018

21.76
22.64
23.23
21.19
20.74
16.44
18.07
18.79
18.49
19.02
18.90
21.52
20.80
22.48
20.10
18.14
19.98
21.25
20.02
20.45
17.36
16.72
16.36
19.91
19.96
19.51
19.34
21.23
23.35
24.70
2416
2422
25.23
20.71
19.64
19.89
20.06
17.40
17.62
21.30
21.31
24.98
22.96
15.95
15.69
14.82
14.22
11.61
12.05
12.00
12.12
12.41
12.89
12.42
12.20
11.68
11.80
11.75
12.79
13.68
12.07

16.04
16.01
15.98
15.96
15.95
15.95
15.96
15.97
15.97
16.00
16.04
16.09
16.15
16.18
16.22
16.31
16.30
16.27
16.23
16.20
16.17
16.14
16.11
16.09
16.05
16.00
15.96
15.92
15.88
15.82
15.75
15.68
15.60
15.53
15.47
15.42
15.37
15.31
15.27
15.24
15.19
15.13
15.06
14.99
14.96
14.93
14.91
14.88
14.87
14.86
14.86
14.84
14.83
14.81
14.80
14.80
14.79
14.79
14.79
14.78
14.77

USGG30YR Index MOODUBAA Index

11/6/1981
11/9/1981
11/10/1981
11/12/1981
11/13/1981
11/16/1981
11/17/1981
11/18/1981
11/19/1981
11/20/1981
11/23/1981
11/24/1981
11/25/1981
11/27/1981
11/30/1981
12/1/1981
12/2/1981
12/3/1981
12/4/1981
12/7/1981
12/8/1981
12/9/1981
12/10/1981
12/11/1981
12/14/1981
12/15/1981
12/16/1981
12/17/1981
12/18/1981
12/21/1981
12/22/1981
12/23/1981
12/24/1981
12/28/1981
12/29/1981
12/30/1981
12/31/1981
1/5/1982
1/6/1982
1/7/1982
1/8/1982
1/11/1982
1/12/1982
1/13/1982
1/14/1982
1/15/1982
1/18/1982
1/19/1982
1/20/1982
1/21/1982
1/22/1982
1/25/1982
1/26/1982
1/27/1982
1/28/1982
1/29/1982
2/1/19082
2/2/1982
2/3/1982
2/4/1082
2/5/1982

13.56% 10/25/1995
13.57% 10/26/1995
13.57% 10/27/1995
13.58% 10/30/1995
13.58% 10/31/1995
13.59% 11/1/1995
13.59% 11/2/1995
13.59% 11/3/1995
13.60% 11/6/1995
13.60% 11/7/1995
13.60% 11/8/1995
13.61% 11/9/1995
13.61% 11/10/1995
13.61% 11/13/1995
13.61% 11/14/1995
13.61% 11/15/1995
13.61% 11/16/1995
13.61% 11/17/1995
13.61% 11/20/1995
13.61% 11/21/1995
13.61% 11/22/1995
13.62% 11/27/1995
13.62% 11/28/1995
13.63% 11/29/1995
13.63% 11/30/1995
13.63% 12/1/1995
13.63% 12/4/1995
13.63% 12/5/1995
13.63% 12/6/1995
13.64% 12/7/1995
13.64% 12/8/1995
13.65% 12/11/1995
13.65% 12/12/1995
13.66% 12/13/1995
13.66% 12/14/1995
13.67% 12/15/1995
13.67% 12/18/1995
13.68% 12/19/1995
13.69% 12/20/1995
13.70% 12/21/1995
13.71% 12/22/1995
13.72% 12/26/1995
13.73% 12/27/1995
13.74% 12/28/1995
13.75% 12/29/1995
13.76%  1/2/1996
13.76%  1/3/1996
13.77%  1/4/1996
13.78%  1/5/1996
13.79%  1/9/1996
13.79% 1/10/1996
13.80% 1/11/1996
13.80% 1/12/1996
13.81% 1/16/1996
13.81% 1/17/1996
13.82% 1/18/1996
13.82% 1/19/1996
13.83% 1/22/1996
13.84% 1/23/1996
13.84% 1/24/1996
13.85% 1/25/1996

8.37% 10/22/1992
8.37% 10/23/1992
8.36% 10/26/1992
8.35% 10/27/1992
8.35% 10/28/1992
8.34% 10/29/1992
8.33% 10/30/1992
8.33% 11/2/1992
8.32% 11/3/1992
8.31% 11/4/1992
8.31% 11/5/1992
8.30% 11/6/1992
8.29% 11/9/1992
8.29% 11/10/1992
8.28% 11/11/1992
8.28% 11/12/1992
8.27% 11/13/1992
8.26% 11/16/1992
8.26% 11/17/1992
8.25% 11/18/1992
8.25% 11/19/1992
8.24% 11/20/1992
8.24% 11/23/1992
8.23% 11/24/1992
8.22% 11/25/1992
8.22% 11/27/1992
8.21% 11/30/1992
8.20% 12/1/1992
8.20% 12/2/1992
8.19% 12/3/1992
8.19% 12/4/1992
8.18% 12/7/1992
8.17% 12/8/1992
8.17% 12/9/1992
8.16% 12/10/1992
8.16% 12/11/1992
8.15% 12/14/1992
8.14% 12/15/1992
8.14% 12/16/1992
8.13% 12/17/1992
8.12% 12/18/1992
8.12% 12/21/1992
8.11% 12/22/1992
8.11% 12/23/1992
8.10% 12/24/1992
8.10% 12/28/1992
8.09% 12/29/1992
8.08% 12/30/1992
8.08% 12/31/1992
8.07%  1/4/1993
8.07%  1/5/1993
8.06% 1/6/1993
8.06% 1/7/1993
8.05%  1/8/1993
8.05% 1/11/1993
8.04% 1/12/1993
8.04% 1/13/1993
8.03% 1/14/1993
8.03% 1/15/1993
8.02% 1/18/1993
8.01% 1/19/1993

VIX Index

15.79
15.78
15.77
15.77
15.76
15.75
15.75
15.75
15.75
15.74
15.74
15.73
15.72
15.70
15.68
15.67
15.66
15.64
15.62
15.61
15.58
15.56
15.53
15.51
15.48
15.46
15.44
15.41
15.39
15.37
15.34
15.31
15.29
15.27
15.25
15.23
15.21
15.19
15.16
15.13
15.09
15.05
15.01
14.97
14.93
14.90
14.87
14.85
14.83
14.81
14.79
14.78
14.77
14.76
14.74
14.72
14.71
14.68
14.66
14.63
14.61



VIXIndex PX_LAST Lagged VIX

9/13/2018
9/12/2018
9/11/2018
9/10/2018

9/7/2018

9/6/2018

9/5/2018

9/4/2018
8/31/2018
8/30/2018
8/29/2018
8/28/2018
8/27/2018
8/24/2018
8/23/2018
8/22/2018
8/21/2018
8/20/2018
8/17/2018
8/16/2018
8/15/2018
8/14/2018
8/13/2018
8/10/2018

8/9/2018

8/8/2018

8/7/2018

8/6/2018

8/3/2018

8/2/2018

8/1/2018
7/31/2018
7/30/2018
7/27/2018
7/26/2018
7/25/2018
7/24/2018
7/23/2018
7/20/2018
7/19/2018
7/18/2018
7/117/2018
7/16/2018
7/13/2018
7/12/2018
7/11/2018
7/10/2018

7/9/2018

7/6/2018

7152018

7/3/2018

7/2/2018
6/29/2018
6/28/2018
6/27/2018
6/26/2018
6/25/2018
6/22/2018
6/21/2018
6/20/2018
6/19/2018

12.37
13.14
13.22
14.16
14.88
14.65
13.91
13.16
12.86
13.53
12.25
12.50
12.16
11.99
12.41
12.25
12.86
12.49
12.64
13.45
14.64
13.31
14.78
13.16
11.27
10.85
10.93
11.27
11.64
12.19
13.15
12.83
14.26
13.03
12.14
12.29
12.41
12.62
12.86
12.87
12.10
12.06
12.83
12.18
12.58
13.63
12.64
12.69
13.37
14.97
16.14
15.60
16.09
16.85
17.91
15.92
17.33
13.77
14.64
12.79
13.35

14.76
14.75
14.73
14.71
14.69
14.67
14.65
14.64
14.64
14.64
14.63
14.62
14.61
14.60
14.59
14.57
14.56
14.54
14.53
14.52
14.50
14.48
14.47
14.45
14.44
14.44
14.44
14.43
14.43
14.42
14.41
14.39
14.38
14.35
14.34
14.33
14.32
14.30
14.29
14.27
14.25
14.24
14.23
14.21
14.20
14.19
14.17
14.15
14.14
14.12
14.10
14.07
14.04
14.02
13.99
13.95
13.93
13.90
13.89
13.88
13.87

USGG30YR Index MOODUBAA Index

2/8/1982
2/9/19082
2/10/1982
2/11/1982
2/16/1982
2/1711982
2/18/1982
2/19/1982
2/22/11982
2/23/1982
2/24/1982
2/25/1982
2/26/1982
3/1/1982
3/2/1982
3/3/1982
3/4/1982
3/5/1982
3/8/1982
3/9/1982
3/10/1982
3/11/1982
3/12/1982
3/15/1982
3/16/1982
3/17/1982
3/18/1982
3/19/1982
3/22/1982
3/23/1982
3/24/1982
3/25/1982
3/26/1982
3/29/1982
3/30/1982
3/31/1982
4/1/1982
4/2/1082
4/5/1982
4/6/1982
4/7/1982
4/8/1982
4/12/1982
4/13/1982
4/14/1982
4/15/1982
4/16/1982
4/19/1982
4/20/1982
4/21/1982
4/22/1982
4/23/1982
4/26/1982
4/27/1982
4/28/1982
4/29/1982
4/30/1982
5/3/1982
5/4/1982
5/5/1982
5/6/1982

13.86%
13.86%
13.87%
13.88%
13.88%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.89%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.89%
13.89%
13.89%
13.89%
13.89%
13.90%
13.90%
13.91%
13.91%
13.91%
13.92%
13.92%
13.93%
13.93%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%
13.94%

1/26/1996 8.01%
1/29/1996 8.00%
1/30/1996 8.00%
1/31/1996 7.99%
2/1/1996 7.99%
2/2/1996 7.98%
2/5/1996 7.98%
2/6/1996 7.97%
2/7/1996 7.97%
2/8/1996 7.96%
2/9/1996 7.96%
2/12/1996 7.95%
2/13/1996 7.95%
2/14/1996 7.94%
2/15/1996 7.94%
2/16/1996 7.93%
2/20/1996 7.93%
2/21/1996 7.93%
2/22/1996 7.92%
2/23/1996 7.92%
2/26/1996 7.92%
2/27/1996 7.92%
2/28/1996 7.92%
2/29/1996 7.92%
3/1/1996 7.91%
3/4/1996 7.91%
3/5/1996 7.91%
3/6/1996 7.91%
3/7/1996 7.91%
3/8/1996 7.91%
3/11/1996 7.91%
3/12/1996 7.91%
3/13/1996 7.91%
3/14/1996 7.91%
3/15/1996 7.91%
3/18/1996 7.91%
3/19/1996 7.91%
3/20/1996 7.91%
3/21/1996 7.91%
3/22/1996 7.91%
3/25/1996 7.92%
3/26/1996 7.92%
3/27/1996 7.92%
3/28/1996 7.92%
3/29/1996 7.92%
4/1/1996 7.92%
4/2/1996 7.92%
4/3/1996 7.92%
4/5/1996 7.92%
4/8/1996 7.92%
4/9/1996 7.93%
4/10/1996 7.93%
4/11/1996 7.93%
4/12/1996 7.93%
4/15/1996 7.93%
4/16/1996 7.94%
4/17/1996 7.94%
4/18/1996 7.94%
4/19/1996 7.94%
4/22/1996 7.94%
4/23/1996 7.94%

VIX Index
1/20/1993
1/21/1993
1/22/1993
1/25/1993
1/26/1993
1/27/1993
1/28/1993
1/29/1993

2/1/1993
2/2/1993
2/3/1993
2/4/1993
2/5/1993
2/8/1993
2/9/1993
2/10/1993
2/11/1993
2/12/1993
2/16/1993
2/17/1993
2/18/1993
2/19/1993
2/22/1993
2/23/1993
2/24/1993
2/25/1993
2/26/1993
3/1/1993
3/2/1993
3/3/1993
3/4/1993
3/5/1993
3/8/1993
3/9/1993
3/10/1993
3/11/1993
3/12/1993
3/15/1993
3/16/1993
3/17/1993
3/18/1993
3/19/1993
3/22/1993
3/23/1993
3/24/1993
3/25/1993
3/26/1993
3/29/1993
3/30/1993
3/31/1993
4/1/1993
4/2/1993
4/5/1993
4/6/1993
4/7/1993
4/8/1993
4/12/1993
4/13/1993
4/14/1993
4/15/1993
4/16/1993

14.59
14.55
14.51
14.47
14.45
14.42
14.40
14.39
14.38
14.36
14.34
14.32
14.30
14.29
14.27
14.26
14.24
14.23
14.22
14.22
14.21
14.20
14.20
14.19
14.19
14.18
14.17
14.16
14.15
14.14
14.14
14.14
14.16
14.16
14.15
14.15
14.16
14.17
14.17
14.17
14.17
14.16
14.16
14.15
14.13
14.11
14.09
14.08
14.06
14.05
14.03
14.01
14.00
13.98
13.98
13.97
13.96
13.94
13.94
13.92
13.91



VIXIndex PX_LAST Lagged VIX

6/18/2018
6/15/2018
6/14/2018
6/13/2018
6/12/2018
6/11/2018
6/8/2018
6/7/2018
6/6/2018
6/5/2018
6/4/2018
6/1/2018
5/31/2018
5/30/2018
5/29/2018
5/25/2018
5/24/2018
5/23/2018
5/22/2018
5/21/2018
5/18/2018
5/17/2018
5/16/2018
5/15/2018
5/14/2018
5/11/2018
5/10/2018
5/9/2018
5/8/2018
5/7/2018
5/4/2018
5/3/2018
5/2/2018
5/1/2018
4/30/2018
4/27/2018
4/26/2018
4/25/2018
4/24/2018
4/23/2018
4/20/2018
4/19/2018
4/18/2018
4/17/2018
4/16/2018
4/13/2018
4/12/2018
4/11/2018
4/10/2018
4/9/2018
4/6/2018
4/5/2018
4/4/2018
4/3/2018
4/2/2018
3/29/2018
3/28/2018
3/27/2018
3/26/2018
3/23/2018
3/22/2018

12.31
11.98
12.12
12.94
12.34
12.35
12.18
12.13
11.64
12.40
12.74
13.46
15.43
14.94
17.02
13.22
12.53
12.58
13.22
13.08
13.42
13.43
13.42
14.63
12.93
12.65
13.23
13.42
14.71
14.75
14.77
15.90
15.97
15.49
15.93
15.41
16.24
17.84
18.02
16.34
16.88
15.96
15.60
15.25
16.56
17.41
18.49
20.24
20.47
21.77
21.49
18.94
20.06
21.10
23.62
19.97
22.87
22.50
21.03
24.87
23.34

13.85
13.85
13.84
13.84
13.83
13.83
13.83
13.83
13.83
13.85
13.86
13.86
13.85
13.83
13.84
13.83
13.82
13.81
13.80
13.78
13.77
13.76
13.74
13.72
13.70
13.69
13.67
13.65
13.63
13.61
13.58
13.56
13.53
13.49
13.46
13.43
13.41
13.38
13.35
13.31
13.30
13.27
13.24
13.22
13.20
13.17
13.14
13.09
13.04
12.99
12.94
12.88
12.84
12.79
12.74
12.68
12.63
12.57
12.51
12.46
12.39

USGG30YR Index MOODUBAA Index

5/7/1982
5/10/1982
5/11/1982
5/12/1982
5/13/1982
5/14/1982
5/17/1982
5/18/1982
5/19/1982
5/20/1982
5/21/1982
5/24/1982
5/25/1982
5/26/1982
5/27/1982
5/28/1982

6/1/1982

6/2/1082

6/3/1982

6/4/1082

6/7/1982

6/8/1982

6/9/1082
6/10/1982
6/11/1982
6/14/1982
6/15/1982
6/16/1982
6/17/1982
6/18/1982
6/21/1982
6/22/1982
6/23/1982
6/24/1982
6/25/1982
6/28/1982
6/29/1982
6/30/1982

7/1/1982

7/2/1982

7/6/1982

7/7/1982

7/8/1982

7/9/1982
7/12/1982
7/13/1982
7/14/1982
7/15/1982
7/16/1982
7/19/1982
7/20/1982
7/21/1982
7/22/1982
7/23/1982
7/26/1982
7/27/1982
7/28/1982
7/29/1982
7/30/1982

8/2/1982

8/3/1982

13.94%
13.94%
13.93%
13.93%
13.93%
13.92%
13.92%
13.92%
13.92%
13.91%
13.91%
13.90%
13.90%
13.90%
13.89%
13.89%
13.89%
13.89%
13.89%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.88%
13.87%
13.87%
13.87%
13.87%
13.86%
13.86%
13.86%
13.86%
13.85%
13.85%
13.85%
13.84%
13.84%
13.84%
13.83%
13.83%
13.82%
13.82%
13.82%
13.82%
13.81%
13.81%
13.80%
13.79%
13.78%
13.77%
13.76%
13.75%
13.75%
13.74%
13.74%
13.73%
13.72%
13.72%

4/24/1996 7.95%
4/25/1996 7.95%
4/26/1996 7.95%
4/29/1996 7.95%
4/30/1996 7.95%

5/1/1996 7.96%

5/2/1996 7.96%

5/3/1996 7.96%

5/6/1996 7.96%

5/7/1996 7.97%

5/8/1996 7.97%

5/9/1996 7.97%
5/10/1996 7.97%
5/13/1996 7.97%
5/14/1996 7.97%
5/15/1996 7.97%
5/16/1996 7.97%
5/17/1996 7.97%
5/20/1996 7.97%
5/21/1996 7.98%
5/22/1996 7.98%
5/23/1996 7.98%
5/24/1996 7.98%
5/28/1996 7.98%
5/29/1996 7.98%
5/30/1996 7.98%
5/31/1996 7.98%

6/3/1996 7.98%

6/4/1996 7.98%

6/5/1996 7.98%

6/6/1996 7.98%

6/7/1996 7.98%
6/10/1996 7.98%
6/11/1996 7.99%
6/12/1996 7.99%
6/13/1996 7.99%
6/14/1996 7.99%
6/17/1996 7.99%
6/18/1996 8.00%
6/19/1996 8.00%
6/20/1996 8.00%
6/21/1996 8.00%
6/24/1996 8.01%
6/25/1996 8.01%
6/26/1996 8.01%
6/27/1996 8.01%
6/28/1996 8.01%

7/1/1996 8.02%

7/2/1996 8.02%

7/3/1996 8.02%

7/5/1996 8.02%

7/8/1996 8.03%

7/9/1996 8.03%
7/10/1996 8.03%
7/11/1996 8.04%
7/12/1996 8.04%
7/15/1996 8.04%
7/16/1996 8.04%
7117/1996 8.04%
7/18/1996 8.05%
7/19/1996 8.05%

VIX Index
4/19/1993
4/20/1993
4/21/1993
4/22/1993
4/23/1993
4/26/1993
4/27/1993
4/28/1993
4/29/1993
4/30/1993

5/3/1993
5/4/1993
5/5/1993
5/6/1993
5/7/1993
5/10/1993
5/11/1993
5/12/1993
5/13/1993
5/14/1993
5/17/1993
5/18/1993
5/19/1993
5/20/1993
5/21/1993
5/24/1993
5/25/1993
5/26/1993
5/27/1993
5/28/1993
6/1/1993
6/2/1993
6/3/1993
6/4/1993
6/7/1993
6/8/1993
6/9/1993
6/10/1993
6/11/1993
6/14/1993
6/15/1993
6/16/1993
6/17/1993
6/18/1993
6/21/1993
6/22/1993
6/23/1993
6/24/1993
6/25/1993
6/28/1993
6/29/1993
6/30/1993
7/1/1993
71211993
71611993
7/7/1993
7/8/1993
7/9/1993
7/12/1993
7/13/1993
7/14/1993

13.91
13.89
13.87
13.86
13.85
13.86
13.86
13.86
13.86
13.86
13.86
13.86
13.86
13.86
13.85
13.86
13.85
13.86
13.86
13.87
13.87
13.87
13.88
13.88
13.88
13.88
13.88
13.87
13.86
13.85
13.84
13.84
13.84
13.83
13.83
13.83
13.81
13.80
13.79
13.79
13.78
13.77
13.76
13.76
13.76
13.75
13.74
13.74
13.73
13.72
13.71
13.70
13.69
13.67
13.67
13.67
13.66
13.65
13.63
13.61
13.59



VIXIndex PX_LAST Lagged VIX

3/21/2018
3/20/2018
3/19/2018
3/16/2018
3/15/2018
3/14/2018
3/13/2018
3/12/2018
3/9/2018
3/8/2018
3/7/2018
3/6/2018
3/5/2018
3/2/2018
3/1/2018
2/28/2018
2/27/2018
2/26/2018
2/23/2018
2/22/2018
2/21/2018
2/20/2018
2/16/2018
2/15/2018
2/14/2018
2/13/2018
2/12/2018
2/9/2018
2/8/2018
2/7/2018
2/6/2018
2/5/2018
2/2/2018
2/1/2018
1/31/2018
1/30/2018
1/29/2018
1/26/2018
1/25/2018
1/24/2018
1/23/2018
1/22/2018
1/19/2018
1/18/2018
1/17/2018
1/16/2018
1/12/2018
1/11/2018
1/10/2018
1/9/2018
1/8/2018
1/5/2018
1/4/2018
1/3/2018
1/2/2018
12/29/2017
12/28/2017
12/27/2017
12/26/2017
12/22/2017
12/21/2017

17.86
18.20
19.02
15.80
16.59
17.23
16.35
15.78
14.64
16.54
17.76
18.36
18.73
19.59
22.47
19.85
18.59
15.80
16.49
18.72
20.02
20.60
19.46
19.13
19.26
24.97
2561
20.06
33.46
27.73
20.98
37.32
17.31
13.47
13.54
14.79
13.84
11.08
11.58
11.47
11.10
11.03
11.27
12.22
11.91
11.66
10.16

9.88

9.82
10.08

9.52

9.22

9.22

9.15

9.77
11.04
10.18
10.47
10.25

9.90

9.62

12.32
12.28
12.24
12.20
12.17
12.14
12.10
12.07
12.04
12.02
11.99
11.96
11.95
11.93
11.89
11.82
11.78
11.74
11.71
11.68
11.63
11.58
11.53
11.49
11.45
11.40
11.33
11.25
11.16
11.05
10.97
10.89
10.77
10.76
10.77
10.77
10.78
10.79
10.81
10.82
10.83
10.83
10.84
10.84
10.85
10.85
10.85
10.85
10.86
10.88
10.89
10.91
10.93
10.94
10.95
10.96
10.96
10.97
10.98
10.98
10.99

USGG30YR Index MOODUBAA Index

8/4/1982
8/5/1982
8/6/1982
8/9/1982
8/10/1982
8/11/1982
8/12/1982
8/13/1982
8/16/1982
8/17/1982
8/18/1982
8/19/1982
8/20/1982
8/23/1982
8/24/1982
8/25/1982
8/26/1982
8/27/1982
8/30/1982
8/31/1982
9/1/1982
9/2/1982
9/3/1982
9/7/1982
9/8/1982
9/9/1982
9/10/1982
9/13/1982
9/14/1982
9/15/1982
9/16/1982
9/17/1982
9/20/1982
9/21/1982
9/22/1982
9/23/1982
9/24/1982
9/27/1982
9/28/1982
9/29/1982
9/30/1982
10/1/1982
10/4/1982
10/5/1982
10/6/1982
10/7/1982
10/8/1982
10/12/1982
10/13/1982
10/14/1982
10/15/1982
10/18/1982
10/19/1982
10/20/1982
10/21/1982
10/22/1982
10/25/1982
10/26/1982
10/27/1982
10/28/1982
10/29/1982

13.71%
13.71%
13.70%
13.70%
13.69%
13.68%
13.67%
13.66%
13.65%
13.64%
13.63%
13.61%
13.60%
13.59%
13.58%
13.57%
13.56%
13.56%
13.55%
13.55%
13.54%
13.54%
13.53%
13.53%
13.52%
13.52%
13.51%
13.51%
13.51%
13.50%
13.50%
13.50%
13.49%
13.48%
13.48%
13.47%
13.46%
13.46%
13.45%
13.44%
13.43%
13.42%
13.42%
13.41%
13.40%
13.39%
13.38%
13.36%
13.35%
13.33%
13.32%
13.30%
13.29%
13.28%
13.26%
13.24%
13.23%
13.21%
13.20%
13.18%
13.16%

7/22/1996
7/23/1996
7/24/1996
7/25/1996
7/26/1996
7/29/1996
7/30/1996
7/31/1996
8/1/1996
8/2/1996
8/5/1996
8/6/1996
8/7/1996
8/8/1996
8/9/1996
8/12/1996
8/13/1996
8/14/1996
8/15/1996
8/16/1996
8/19/1996
8/20/1996
8/21/1996
8/22/1996
8/23/1996
8/26/1996
8/27/1996
8/28/1996
8/29/1996
8/30/1996
9/3/1996
9/4/1996
9/5/1996
9/6/1996
9/9/1996
9/10/1996
9/11/1996
9/12/1996
9/13/1996
9/16/1996
9/17/1996
9/18/1996
9/19/1996
9/20/1996
9/23/1996
9/24/1996
9/25/1996
9/26/1996
9/27/1996
9/30/1996
10/1/1996
10/2/1996
10/3/1996
10/4/1996
10/7/1996
10/8/1996
10/9/1996
10/10/1996
10/11/1996
10/15/1996
10/16/1996

8.05%
8.05%
8.06%
8.06%
8.06%
8.06%
8.07%
8.07%
8.07%
8.07%
8.08%
8.08%
8.08%
8.08%
8.08%
8.09%
8.09%
8.09%
8.09%
8.09%
8.10%
8.10%
8.10%
8.10%
8.10%
8.11%
8.11%
8.11%
8.12%
8.12%
8.12%
8.13%
8.13%
8.13%
8.14%
8.14%
8.14%
8.15%
8.15%
8.15%
8.15%
8.16%
8.16%
8.17%
8.17%
8.17%
8.18%
8.18%
8.18%
8.19%
8.19%
8.19%
8.20%
8.20%
8.20%
8.20%
8.20%
8.21%
8.21%
8.21%
8.22%

VIX Index
7/15/1993
7/16/1993
7/19/1993
7/20/1993
7121/1993
71221993
7123/1993
7126/1993
7127/1993
7/28/1993
7129/1993
7/30/1993

8/2/1993

8/3/1993

8/4/1993

8/5/1993

8/6/1993

8/9/1993
8/10/1993
8/11/1993
8/12/1993
8/13/1993
8/16/1993
8/17/1993
8/18/1993
8/19/1993
8/20/1993
8/23/1993
8/24/1993
8/25/1993
8/26/1993
8/27/1993
8/30/1993
8/31/1993

9/1/1993

9/2/1993

9/3/1993

9/7/1993

9/8/1993

9/9/1993
9/10/1993
9/13/1993
9/14/1993
9/15/1993
9/16/1993
9/17/1993
9/20/1993
9/21/1993
9/22/1993
9/23/1993
9/24/1993
9/27/1993
9/28/1993
9/29/1993
9/30/1993
10/1/1993
10/4/1993
10/5/1993
10/6/1993
10/7/1993
10/8/1993

13.57
13.55
13.53
13.50
13.46
13.41
13.37
13.33
13.28
13.24
13.21
13.17
13.15
13.12
13.09
13.07
13.04
13.03
13.01
12.98
12.97
12.95
12.93
12.91
12.88
12.85
12.83
12.81
12.80
12.79
12.78
12.77
12.75
12.74
12.72
12.71
12.69
12.68
12.68
12.68
12.67
12.67
12.67
12.67
12.67
12.68
12.69
12.72
12.73
12.74
12.74
12.73
12.73
12.73
12.74
12.73
12.74
12.74
12.75
12.75
12.76



VIXIndex PX_LAST Lagged VIX
11.01
11.02
11.02
11.03
11.04
11.05
11.06
11.07
11.09

12/20/2017
12/19/2017
12/18/2017
12/15/2017
12/14/2017
12/13/2017
12/12/2017
12/11/2017
12/8/2017
12/7/2017
12/6/2017
12/5/2017
12/4/2017
12/1/2017
11/30/2017
11/29/2017
11/28/2017
11/27/2017
11/24/2017
11/22/2017
11/21/2017
11/20/2017
11/17/2017
11/16/2017
11/15/2017
11/14/2017
11/13/2017
11/10/2017
11/9/2017
11/8/2017
11/7/2017
11/6/2017
11/3/2017
11/2/2017
11/1/2017
10/31/2017
10/30/2017
10/27/2017
10/26/2017
10/25/2017
10/24/2017
10/23/2017
10/20/2017
10/19/2017
10/18/2017
10/17/2017
10/16/2017
10/13/2017
10/12/2017
10/11/2017
10/10/2017
10/9/2017
10/6/2017
10/5/2017
10/4/2017
10/3/2017
10/2/2017
9/29/2017
9/28/2017
9/27/2017
9/26/2017

9.72
10.03
9.53
9.42
10.49
10.18
9.92
9.34
9.58
10.16
11.02
11.33
11.68
11.43
11.28
10.70
10.03
9.87
9.67
9.88
9.73
10.65
11.43
11.76
13.13
11.59
11.50
11.29
10.50
9.78
9.89
9.40
9.14
9.93
10.20
10.18
10.50
9.80
11.30
11.23
11.16
11.07
9.97
10.05
10.07
10.31
9.91
9.61
9.91
9.85
10.08
10.33
9.65
9.19
9.63
9.51
9.45
9.51
9.55
9.87
10.17

11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11
11

10
10
N
N
N
N
N
N
A2
A2
A3
14
14
15
15
15
14
14
14
14
14
15
15
.16
18
19

11.20
11.21
11.21
11.22
11.22
11.22
11.23
11.23
11.24
11.24
11.26
11.28
11.29
11.31
11.32
11.33
11.34
11.34
11.35
11.36
11.38
11.39
11.41
11.43
11.44
11.45

USGG30YR Index MOODUBAA Index

11/1/1982
11/3/1982
11/4/1982
11/5/1982
11/8/1982
11/9/1982
11/10/1982
11/12/1982
11/15/1982
11/16/1982
11/17/1982
11/18/1982
11/19/1982
11/22/1982
11/23/1982
11/24/1982
11/26/1982
11/29/1982
11/30/1982
12/1/1982
12/2/1982
12/3/1982
12/6/1982
12/7/1982
12/8/1982
12/9/1982
12/10/1982
12/13/1982
12/14/1982
12/15/1982
12/16/1982
12/17/1982
12/20/1982
12/21/1982
12/22/1982
12/23/1982
12/27/1982
12/28/1982
12/29/1982
12/30/1982
12/31/1982
1/3/1983
1/4/1983
1/5/1983
1/6/1983
1/7/1983
1/10/1983
1/11/1983
1/12/1983
1/13/1983
1/14/1983
1/17/1983
1/18/1983
1/19/1983
1/20/1983
1/21/1983
1/24/1983
1/25/1983
1/26/1983
1/27/1983
1/28/1983

13.15% 10/17/1996
13.13% 10/18/1996
13.11% 10/21/1996
13.09% 10/22/1996
13.07% 10/23/1996
13.05% 10/24/1996
13.03% 10/25/1996
13.02% 10/28/1996
13.00% 10/29/1996
12.98% 10/30/1996
12.96% 10/31/1996
12.94% 11/1/1996
12.92% 11/4/1996
12.91% 11/5/1996
12.89% 11/6/1996
12.87% 11/7/1996
12.85% 11/8/1996
12.83% 11/12/1996
12.81% 11/13/1996
12.79% 11/14/1996
12.77% 11/15/1996
12.75% 11/18/1996
12.73% 11/19/1996
12.71% 11/20/1996
12.69% 11/21/1996
12.68% 11/22/1996
12.66% 11/25/1996
12.65% 11/26/1996
12.63% 11/27/1996
12.61% 12/2/1996
12.60% 12/3/1996
12.58% 12/4/1996
12.57% 12/5/1996
12.56% 12/6/1996
12.54% 12/9/1996
12.53% 12/10/1996
12.51% 12/11/1996
12.50% 12/12/1996
12.48% 12/13/1996
12.47% 12/16/1996
12.45% 12/17/1996
12.43% 12/18/1996
12.42% 12/19/1996
12.40% 12/20/1996
12.39% 12/23/1996
12.37% 12/24/1996
12.36% 12/26/1996
12.34% 12/27/1996
12.33% 12/30/1996
12.31% 12/31/1996
12.30%  1/2/1997
12.28%  1/3/1997
1227%  1/6/1997
12.25%  1/7/1997
12.24%  1/8/1997
12.22%  1/0/1997
12.21% 1/10/1997
12.19% 1/13/1997
12.18% 1/14/1997
12.17% 1/15/1997
12.16% 1/16/1997

8.22% 10/11/1993
8.22% 10/12/1993
8.23% 10/13/1993
8.23% 10/14/1993
8.23% 10/15/1993
8.23% 10/18/1993
8.23% 10/19/1993
8.24% 10/20/1993
8.24% 10/21/1993
8.24% 10/22/1993
8.24% 10/25/1993
8.24% 10/26/1993
8.25% 10/27/1993
8.25% 10/28/1993
8.25% 10/29/1993
8.25% 11/1/1993
8.25% 11/2/1993
8.25% 11/3/1993
8.25% 11/4/1993
8.26% 11/5/1993
8.26% 11/8/1993
8.26% 11/9/1993
8.26% 11/10/1993
8.26% 11/11/1993
8.26% 11/12/1993
8.26% 11/15/1993
8.26% 11/16/1993
8.26% 11/17/1993
8.26% 11/18/1993
8.27% 11/19/1993
8.27% 11/22/1993
8.27% 11/23/1993
8.27% 11/24/1993
8.27% 11/26/1993
8.27% 11/29/1993
8.27% 11/30/1993
8.27% 12/1/1993
8.27% 12/2/1993
8.27% 12/3/1993
8.27% 12/6/1993
8.27% 12/711993
8.27% 12/8/1993
8.27% 12/9/1993
8.27% 12/10/1993
8.27% 12/13/1993
8.27% 12/14/1993
8.27% 12/15/1993
8.27% 12/16/1993
8.27% 12/17/1993
8.27% 12/20/1993
8.27% 12/21/1993
8.27% 12/22/1993
8.27% 12/23/1993
8.27% 12/27/1993
8.27% 12/28/1993
8.26% 12/29/1993
8.27% 12/30/1993
8.27% 12/31/1993
8.27%  1/3/1994
8.26%  1/4/1994
8.26%  1/5/1994

VIX Index

12.76
12.76
12.76
12.75
12.74
12.73
12.72
12.71
12.69
12.68
12.68
12.67
12.67
12.67
12.67
12.67
12.67
12.67
12.69
12.71
12.72
12.73
12.74
12.75
12.76
12.77
12.78
12.80
12.81
12.82
12.84
12.84
12.84
12.85
12.85
12.84
12.83
12.82
12.81
12.80
12.79
12.78
12.77
12.77
12.76
12.75
12.74
12.73
12.71
12.68
12.66
12.64
12.62
12.59
12.56
12.54
12.52
12.51
12.51
12.50
12.49



VIXIndex PX_LAST Lagged VIX

9/25/2017
9/22/2017
9/21/2017
9/20/2017
9/19/2017
9/18/2017
9/15/2017
9/14/2017
9/13/2017
9/12/2017
9/11/2017

9/8/2017

9/7/2017

9/6/2017

9/5/2017

9/1/2017
8/31/2017
8/30/2017
8/29/2017
8/28/2017
8/25/2017
8/24/2017
8/23/2017
8/22/2017
8/21/2017
8/18/2017
8/17/2017
8/16/2017
8/15/2017
8/14/2017
8/11/2017
8/10/2017

8/9/2017

8/8/2017

8/7/2017

8/4/2017

8/3/2017

8/2/2017

8/1/2017
713172017
7/28/2017
712772017
712612017
7/25/2017
712472017
712172017
7/20/2017
711972017
7/18/2017
711772017
711472017
7/13/2017
7112/2017
711172017
711072017

71712017

7/6/2017

7152017

71312017
6/30/2017
6/29/2017

10.21
9.59
9.67
9.78

10.18

10.15

10.17

10.44

10.50

10.58

10.73

12.12

11.55

11.63

12.23

10.13

10.59

11.22

11.70

11.32

11.28

12.23

12.25

11.35

13.19

14.26

15.55

11.74

12.04

12.33

15.51

16.04

11.11

10.96
9.93

10.03

10.44

10.28

10.09

10.26

10.29

10.11
9.60
9.43
9.43
9.36
9.58
9.79
9.89
9.82
9.51
9.90

10.30

10.89

11.11

11.19

12.54

11.07

11.22

11.18

11.44

11.46
11.47
11.48
11.50
11.52
11.54
11.55
11.57
11.58
11.59
11.60
11.61
11.61
11.62
11.62
11.63
11.65
11.67
11.68
11.70
11.71
11.75
11.78
11.83
11.89
11.92
11.94
11.95
11.97
11.99
12.00
11.99
11.97
11.98
12.00
12.02
12.04
12.07
12.10
12.14
12.16
12.19
12.21
12.22
12.24
12.26
12.28
12.30
12.32
12.34
12.35
12.37
12.39
12.40
12.41
12.42
12.44
12.46
12.48
12.50
12.54

USGG30YR Index MOODUBAA Index

1/31/1983
2/1/1983
2/2/1983
2/3/1983
2/4/1983
2/7/1983
2/8/1983
2/9/1983

2/10/1983

2/11/1983

2/14/1983

2/15/1983

2/16/1983

2/1711983

2/18/1983

2/22/11983

2/23/1983

2/24/1983

2/25/1983

2/28/1983
3/1/1983
3/2/1983
3/3/1983
3/4/1983
3/7/1983
3/8/1983
3/9/1983

3/10/1983

3/11/1983

3/14/1983

3/15/1983

3/16/1983

3/17/1983

3/18/1983

3/21/1983

3/22/1983

3/23/1983

3/24/1983

3/25/1983

3/28/1983

3/29/1983

3/30/1983

3/31/1983
4/4/1983
4/5/1983
4/6/1983
4/7/1983
4/8/1983

4/11/1983

4/12/1983

4/13/1983

4/14/1983

4/15/1983

4/18/1983

4/19/1983

4/20/1983

4/21/1983

4/22/1983

4/25/1983

4/26/1983

4/27/1983

12.14%
12.13%
12.12%
12.11%
12.10%
12.09%
12.08%
12.07%
12.06%
12.05%
12.03%
12.02%
12.01%
12.00%
11.98%
11.97%
11.96%
11.95%
11.93%
11.92%
11.91%
11.89%
11.88%
11.86%
11.85%
11.84%
11.82%
11.81%
11.80%
11.79%
11.77%
11.76%
11.75%
11.73%
11.72%
11.70%
11.69%
11.67%
11.66%
11.64%
11.63%
11.61%
11.59%
11.58%
11.56%
11.54%
11.53%
11.51%
11.49%
11.47%
11.45%
11.43%
11.41%
11.39%
11.38%
11.36%
11.34%
11.33%
11.31%
11.29%
11.28%

11711997 8.26%
1/21/1997 8.26%
1/22/1997 8.26%
1/23/1997 8.26%
1/24/1997 8.26%
1/27/1997 8.26%
1/28/1997 8.26%
1/29/1997 8.26%
1/30/1997 8.26%
1/31/1997 8.26%
2/3/1997 8.26%
2/4/1997 8.26%
2/5/1997 8.25%
2/6/1997 8.25%
2/7/1997 8.25%
2/10/1997 8.25%
211171997 8.25%
2/12/1997 8.25%
2/13/1997 8.24%
2/14/1997 8.24%
2/18/1997 8.24%
2/19/1997 8.24%
2/20/1997 8.24%
2/21/1997 8.23%
2/24/1997 8.23%
2/25/1997 8.23%
2/26/1997 8.22%
2/27/1997 8.22%
2/28/1997 8.22%
3/3/1997 8.22%
3/4/1997 8.22%
3/5/1997 8.22%
3/6/1997 8.22%
3/711997 8.21%
3/10/1997 8.21%
3/11/1997 8.21%
3/12/1997 8.21%
3/13/1997 8.21%
3/14/1997 8.21%
3/M17/1997 8.21%
3/18/1997 8.21%
3/19/1997 8.21%
3/20/1997 8.21%
3/21/1997 8.21%
3/24/1997 8.21%
3/25/1997 8.21%
3/26/1997 8.21%
3/27/1997 8.21%
3/31/1997 8.21%
4/1/1997 8.21%
4/2/1997 8.21%
4/3/1997 8.20%
4/4/1997 8.20%
47711997 8.20%
4/8/1997 8.20%
4/9/1997 8.20%
4/10/1997 8.20%
4/11/1997 8.20%
4/14/1997 8.20%
4/15/1997 8.20%
4/16/1997 8.20%

VIX Index
1/6/1994
1/7/1994
1/10/1994
1/11/1994
1/12/1994
1/13/1994
1/14/1994
1/17/1994
1/18/1994
1/19/1994
1/20/1994
1/21/1994
1/24/1994
1/25/1994
1/26/1994
1/27/1994
1/28/1994
1/31/1994

2/1/1994

2/2/1994

2/3/1994

2/4/1994

2/7/1994

2/8/1994

2/9/1994
2/10/1994
2/11/1994
2/14/1994
2/15/1994
2/16/1994
2/17/1994
2/18/1994
2/22/1994
2/23/1994
2/24/1994
2/25/1994
2/28/1994

3/1/1994

3/2/1994

3/3/1994

3/4/1994

3/7/1994

3/8/1994

3/9/1994
3/10/1994
3/11/1994
3/14/1994
3/15/1994
3/16/1994
3/17/1994
3/18/1994
3/21/1994
3/22/1994
3/23/1994
3/24/1994
3/25/1994
3/28/1994
3/29/1994
3/30/1994
3/31/1994

4/4/1994

12.48
12.48
12.47
12.46
12.46
12.46
12.45
12.43
12.42
12.41
12.40
12.39
12.39
12.38
12.38
12.38
12.37
12.36
12.36
12.35
12.34
12.35
12.34
12.34
12.34
12.35
12.36
12.37
12.37
12.38
12.38
12.39
12.39
12.39
12.40
12.40
12.41
12.41
12.42
12.43
12.44
12.44
12.45
12.45
12.47
12.48
12.50
12.50
12.51
12.50
12.51
12.51
12.50
12.49
12.49
12.50
12.51
12.53
12.57
12.61
12.67



VIXIndex PX_LAST Lagged VIX

6/28/2017
6/27/2017
6/26/2017
6/23/2017
6/22/2017
6/21/2017
6/20/2017
6/19/2017
6/16/2017
6/15/2017
6/14/2017
6/13/2017
6/12/2017
6/9/2017
6/8/2017
6/7/2017
6/6/2017
6/5/2017
6/2/2017
6/1/2017
5/31/2017
5/30/2017
5/26/2017
5/25/2017
5/24/2017
5/23/2017
5/22/2017
5/19/2017
5/18/2017
5/17/2017
5/16/2017
5/15/2017
5/12/2017
5/11/2017
5/10/2017
5/9/2017
5/8/2017
5/5/2017
5/4/2017
5/3/2017
5/2/2017
5/1/2017
4/28/2017
412712017
4/26/2017
4/25/2017
4/24/2017
4/21/2017
4/20/2017
4/19/2017
4/18/2017
471712017
4/13/2017
4/12/2017
4/11/2017
4/10/2017
4/7/2017
4/6/2017
4/5/2017
4/4/2017
4/3/2017

10.03
11.06

9.90
10.02
10.48
10.75
10.86
10.37
10.38
10.90
10.64
10.42
11.46
10.70
10.16
10.39
10.45
10.07

9.75

9.89
10.41
10.38

9.81

9.99
10.02
10.72
10.93
12.04
14.66
15.59
10.65
10.42
10.40
10.60
10.21

9.96

9.77
10.57
10.46
10.68
10.59
10.11
10.82
10.36
10.85
10.76
10.84
14.63
14.15
14.93
14.42
14.66
15.96
15.77
15.07
14.05
12.87
12.39
12.89
11.79
12.38

12.57
12.60
12.63
12.64
12.65
12.66
12.67
12.68
12.69
12.71
12.72
12.73
12.75
12.76
12.77
12.78
12.78
12.79
12.80
12.81
12.82
12.83
12.83
12.85
12.85
12.86
12.87
12.87
12.88
12.87
12.85
12.86
12.87
12.88
12.90
12.91
12.92
12.93
12.94
12.95
12.96
12.97
12.98
12.99
13.01
13.02
13.03
13.05
13.06
13.06
13.06
13.07
13.08
13.09
13.13
13.19
13.20
13.24
13.27
13.30
13.34

USGG30YR Index MOODUBAA Index

4/28/1983
4/29/1983

5/2/1983

5/3/1983

5/4/1983

5/5/1983

5/6/1983

5/9/1983
5/10/1983
5/11/1983
5/12/1983
5/13/1983
5/16/1983
5/17/1983
5/18/1983
5/19/1983
5/20/1983
5/23/1983
5/24/1983
5/25/1983
5/26/1983
5/27/1983
5/31/1983

6/1/1983

6/2/1983

6/3/1983

6/6/1983

6/7/1983

6/8/1983

6/9/1983
6/10/1983
6/13/1983
6/14/1983
6/15/1983
6/16/1983
6/17/1983
6/20/1983
6/21/1983
6/22/1983
6/23/1983
6/24/1983
6/27/1983
6/28/1983
6/29/1983
6/30/1983

7/1/1983

7/5/1983

7/6/1983

7/7/1983

7/8/1983
7/11/1983
7/12/1983
7/13/1983
7/14/1983
7/15/1983
7/18/1983
7/19/1983
7/20/1983
7/21/1983
7/22/1983
7/25/1983

11.26%
11.24%
11.23%
11.21%
11.20%
11.18%
11.17%
11.15%
11.14%
11.12%
11.11%
11.09%
11.08%
11.06%
11.05%
11.04%
11.02%
11.01%
11.00%
10.98%
10.97%
10.96%
10.95%
10.94%
10.93%
10.92%
10.91%
10.90%
10.89%
10.89%
10.88%
10.87%
10.87%
10.86%
10.85%
10.84%
10.83%
10.82%
10.82%
10.81%
10.81%
10.80%
10.79%
10.79%
10.78%
10.78%
10.77%
10.77%
10.76%
10.76%
10.75%
10.75%
10.75%
10.75%
10.75%
10.74%
10.74%
10.74%
10.74%
10.74%
10.73%

411771997
4/18/1997
4/21/1997
4/22/1997
4/23/1997
4/24/1997
4/25/1997
4/28/1997
4/29/1997
4/30/1997
5/1/1997
5/2/1997
5/5/1997
5/6/1997
5/711997
5/8/1997
5/9/1997
5/12/1997
5/13/1997
5/14/1997
5/15/1997
5/16/1997
5/19/1997
5/20/1997
5/21/1997
5/22/1997
5/23/1997
5/27/1997
5/28/1997
5/29/1997
5/30/1997
6/2/1997
6/3/1997
6/4/1097
6/5/1997
6/6/1997
6/9/1097
6/10/1997
6/11/1997
6/12/1997
6/13/1997
6/16/1997
6/17/1997
6/18/1997
6/19/1997
6/20/1997
6/23/1997
6/24/1997
6/25/1997
6/26/1997
6/27/1997
6/30/1997
71111997
71211997
7/3/1997
71711997
71811997
7/9/1997
7/10/1997
7111/1997
7/114/1997

8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.20%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.19%
8.18%
8.18%
8.18%
8.18%
8.18%
8.17%
8.17%
8.17%
8.17%
8.17%
8.16%
8.16%
8.16%
8.16%
8.15%
8.15%
8.15%
8.15%

VIX Index
4/5/1994
4/6/1994
4/7/1994
4/8/1994
4/11/1994
4/12/1994
4/13/1994
4/14/1994
4/15/1994
4/18/1994
4/19/1994
4/20/1994
4/21/1994
4/22/1994
4/25/1994
4/26/1994
4/28/1994
4/29/1994

5/2/1994

5/3/1994

5/4/1994

5/5/1994

5/6/1994

5/9/1994
5/10/1994
5/11/1994
5/12/1994
5/13/1994
5/16/1994
5/17/1994
5/18/1994
5/19/1994
5/20/1994
5/23/1994
5/24/1994
5/25/1994
5/26/1994
5/27/1994
5/31/1994

6/1/1994

6/2/1994

6/3/1994

6/6/1994

6/7/1994

6/8/1994

6/9/1994
6/10/1994
6/13/1994
6/14/1994
6/15/1994
6/16/1994
6/17/1994
6/20/1994
6/21/1994
6/22/1994
6/23/1994
6/24/1994
6/27/1994
6/28/1994
6/29/1994
6/30/1994

12.70
12.73
12.75
12.78
12.80
12.83
12.86
12.88
12.91
12.93
12.95
12.97
12.98
13.00
13.02
13.03
13.05
13.07
13.09
13.10
13.11
13.13
13.14
13.17
13.19
13.21
13.23
13.24
13.26
13.27
13.28
13.28
13.28
13.29
13.29
13.29
13.29
13.30
13.30
13.30
13.31
13.31
13.32
13.33
13.33
13.34
13.34
13.34
13.34
13.34
13.34
13.34
13.35
13.37
13.37
13.38
13.40
13.42
13.43
13.44
13.45



VIXIndex PX_LAST Lagged VIX

3/31/2017
3/30/2017
3/29/2017
3/28/2017
3/27/2017
3/24/2017
3/23/2017
3/22/2017
3/21/2017
3/20/2017
3/17/2017
3/16/2017
3/15/2017
3/14/2017
3/13/2017
3/10/2017

3/9/2017

3/8/2017

3/7/2017

3/6/2017

3/3/2017

3/2/2017

3/1/2017
2/28/2017
212712017
212412017
2/23/2017
2/22/2017
2/21/2017
211712017
2/16/2017
2/15/2017
2/14/2017
2/13/2017
2/10/2017

2/9/2017

2/8/2017

2/7/2017

2/6/2017

2/3/2017

2/2/2017

2/1/2017
1/31/2017
1/30/2017
1/27/2017
1/26/2017
1/25/2017
1/24/2017
1/23/2017
1/20/2017
1/19/2017
1/18/2017
1/17/2017
1/13/2017
1/12/2017
1/11/2017
1/10/2017

1/9/2017

1/6/2017

1/5/2017

1/4/2017

12.37
11.54
11.42
11.53
12.50
12.96
13.12
12.81
12.47
11.34
11.28
11.21
11.63
12.30
11.35
11.66
12.30
11.86
11.45
11.24
10.96
11.81
12.54
12.92
12.09
11.47
11.71
11.74
11.57
11.49
11.76
11.97
10.74
11.07
10.85
10.88
11.45
11.29
11.37
10.97
11.93
11.81
11.99
11.88
10.58
10.63
10.81
11.07
11.77
11.54
12.78
12.48
11.87
11.23
11.54
11.26
11.49
11.56
11.32
11.67
11.85

13.37
13.41
13.46
13.51
13.53
13.54
13.55
13.55
13.56
13.56
13.57
13.59
13.60
13.61
13.62
13.63
13.64
13.66
13.68
13.70
13.73
13.75
13.76
13.78
13.78
13.80
13.81
13.82
13.84
13.86
13.88
13.90
13.91
13.94
13.96
13.97
13.99
14.00
14.01
14.02
14.04
14.04
14.05
14.06
14.07
14.08
14.10
14.13
14.15
14.18
14.19
14.20
14.21
14.22
14.23
14.24
14.25
14.27
14.29
14.31
14.32

USGG30YR Index MOODUBAA Index

7/26/1983
7/27/1983
7/28/1983
7/29/1983
8/1/1983
8/2/1983
8/4/1983
8/5/1983
8/8/1983
8/9/1983
8/10/1983
8/11/1983
8/12/1983
8/15/1983
8/16/1983
8/17/1983
8/18/1983
8/19/1983
8/22/1983
8/23/1983
8/24/1983
8/25/1983
8/26/1983
8/29/1983
8/30/1983
8/31/1983
9/1/1983
9/6/1983
9/7/1983
9/8/1983
9/9/1983
9/12/1983
9/13/1983
9/14/1983
9/15/1983
9/16/1983
9/19/1983
9/20/1983
9/21/1983
9/22/1983
9/23/1983
9/26/1983
9/27/1983
9/28/1983
9/29/1983
9/30/1983
10/3/1983
10/4/1983
10/5/1983
10/6/1983
10/7/1983
10/11/1983
10/12/1983
10/13/1983
10/14/1983
10/17/1983
10/18/1983
10/19/1983
10/20/1983
10/21/1983
10/24/1983

10.73%
10.73%
10.74%
10.74%
10.75%
10.75%
10.76%
10.76%
10.77%
10.77%
10.78%
10.78%
10.78%
10.79%
10.79%
10.79%
10.79%
10.80%
10.80%
10.81%
10.81%
10.82%
10.82%
10.83%
10.84%
10.84%
10.85%
10.86%
10.86%
10.87%
10.88%
10.88%
10.89%
10.89%
10.90%
10.90%
10.91%
10.91%
10.92%
10.92%
10.93%
10.93%
10.94%
10.94%
10.95%
10.95%
10.95%
10.96%
10.96%
10.96%
10.97%
10.97%
10.98%
10.99%
10.99%
11.00%
11.00%
11.01%
11.01%
11.02%
11.02%

7/15/1997
7/16/1997
717/1997
7/18/1997
7/21/1997
7/22/1997
7/23/1997
7/24/1997
7/25/1997
7/28/1997
7/29/1997
7/30/1997
7/31/1997

8/1/1997

8/4/1997

8/5/1997

8/6/1997

8/7/1997

8/8/1997
8/11/1997
8/12/1997
8/13/1997
8/14/1997
8/15/1997
8/18/1997
8/19/1997
8/20/1997
8/21/1997
8/22/1997
8/25/1997
8/26/1997
8/27/1997
8/28/1997
8/29/1997

9/2/1997

9/3/1997

9/4/1997

9/5/1997

9/8/1997

9/9/1997
9/10/1997
9/11/1997
9/12/1997
9/15/1997
9/16/1997
9/17/1997
9/18/1997
9/19/1997
9/22/1997
9/23/1997
9/24/1997
9/25/1997
9/26/1997
9/29/1997
9/30/1997
10/1/1997
10/2/1997
10/3/1997
10/6/1997
10/7/1997
10/8/1997

8.14%
8.14%
8.14%
8.14%
8.14%
8.13%
8.13%
8.13%
8.13%
8.12%
8.12%
8.12%
8.12%
8.12%
8.12%
8.11%
8.11%
8.11%
8.11%
8.11%
8.11%
8.11%
8.11%
8.11%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.10%
8.09%
8.09%
8.09%
8.09%
8.09%
8.09%
8.08%
8.08%
8.08%

VIX Index
7/1/1994
71511994
71611994
7/7/1994
7/8/1994
7/11/1994
7/12/1994
7/13/1994
7/14/1994
7/15/1994
7/18/1994
7/19/1994
7120/1994
7121/1994
712211994
7125/1994
7126/1994
7127/1994
7128/1994
7129/1994

8/1/1994

8/2/1994

8/3/1994

8/4/1994

8/5/1994

8/8/1994

8/9/1994
8/10/1994
8/11/1994
8/12/1994
8/15/1994
8/16/1994
8/17/1994
8/18/1994
8/19/1994
8/22/1994
8/23/1994
8/24/1994
8/25/1994
8/26/1994
8/29/1994
8/30/1994
8/31/1994

9/1/1994

9/2/1994

9/6/1994

9/7/1994

9/8/1994

9/9/1994
9/12/1994
9/13/1994
9/14/1994
9/15/1994
9/16/1994
9/19/1994
9/20/1994
9/21/1994
9/22/1994
9/23/1994
9/26/1994
9/27/1994

13.45
13.46
13.46
13.45
13.44
13.45
13.45
13.45
13.45
13.44
13.43
13.43
13.43
13.42
13.41
13.40
13.40
13.40
13.40
13.40
13.40
13.40
13.40
13.40
13.41
13.41
13.42
13.42
13.42
13.42
13.42
13.42
13.42
13.42
13.42
13.40
13.39
13.38
13.37
13.36
13.35
13.34
13.32
13.31
13.29
13.27
13.26
13.24
13.23
13.23
13.23
13.23
13.22
13.21
13.21
13.22
13.23
13.24
13.25
13.26
13.26



VIXIndex PX_LAST Lagged VIX

1/3/2017
12/30/2016
12/29/2016
12/28/2016
12/27/2016
12/23/2016
12/22/2016
12/21/2016
12/20/2016
12/19/2016
12/16/2016
12/15/2016
12/14/2016
12/13/2016
12/12/2016

12/9/2016
12/8/2016
12/7/2016
12/6/2016
12/5/2016
12/2/2016
12/1/2016
11/30/2016
11/29/2016
11/28/2016
11/25/2016
11/23/2016
11/22/2016
11/21/2016
11/18/2016
11/17/2016
11/16/2016
11/15/2016
11/14/2016
11/11/2016
11/10/2016
11/9/2016
11/8/2016
11/7/2016
11/4/2016
11/3/2016
11/2/2016
11/1/2016
10/31/2016
10/28/2016
10/27/2016
10/26/2016
10/25/2016
10/24/2016
10/21/2016
10/20/2016
10/19/2016
10/18/2016
10/17/2016
10/14/2016
10/13/2016
10/12/2016
10/11/2016
10/10/2016
10/7/2016
10/6/2016

12.85
14.04
13.37
12.95
11.99
11.44
11.43
11.27
11.45
11.71
12.20
12.79
13.19
12.72
12.64
11.75
12.64
12.22
11.79
12.14
14.12
14.07
13.33
12.90
13.15
12.34
12.43
12.41
12.42
12.85
13.35
13.72
13.37
14.48
14.17
14.74
14.38
18.74
18.71
22.51
22.08
19.32
18.56
17.06
16.19
15.36
14.24
13.46
13.02
13.34
13.75
14.41
15.28
16.21
16.12
16.69
15.91
15.36
13.38
13.48
12.84

14.33
14.33
14.34
14.34
14.36
14.39
14.41
14.45
14.48
14.52
14.55
14.57
14.59
14.61
14.63
14.67
14.71
14.74
14.79
14.83
14.87
14.90
14.94
14.98
15.04
15.10
15.18
15.25
15.32
15.39
15.44
15.48
15.52
15.57
15.59
15.62
15.66
15.71
15.72
15.75
15.75
15.77
15.82
15.85
15.90
15.94
15.99
16.03
16.09
16.16
16.21
16.25
16.27
16.30
16.31
16.32
16.31
16.32
16.32
16.33
16.35

USGG30YR Index MOODUBAA Index

10/25/1983
10/26/1983
10/27/1983
10/28/1983
10/31/1983
11/1/1983
11/2/1983
11/3/1983
11/4/1983
11/7/1983
11/9/1983
11/10/1983
11/14/1983
11/15/1983
11/16/1983
11/17/1983
11/18/1983
11/21/1983
11/22/1983
11/23/1983
11/25/1983
11/28/1983
11/29/1983
11/30/1983
12/1/1983
12/2/1983
12/5/1983
12/6/1983
12/7/1983
12/8/1983
12/9/1983
12/12/1983
12/13/1983
12/14/1983
12/15/1983
12/16/1983
12/19/1983
12/20/1983
12/21/1983
12/22/1983
12/23/1983
12/27/1983
12/28/1983
12/29/1983
12/30/1983
1/3/1984
1/4/1984
1/5/1984
1/6/1984
1/9/1984
1/10/1984
1/11/1984
1/12/1984
1/13/1984
1/16/1984
1/17/1984
1/18/1984
1/19/1984
1/20/1984
1/23/1984
1/24/1984

11.03% 10/9/1997
11.04% 10/10/1997
11.04% 10/14/1997
11.05% 10/15/1997
11.05% 10/16/1997
11.06% 10/17/1997
11.07% 10/20/1997
11.07% 10/21/1997
11.08% 10/22/1997
11.09% 10/23/1997
11.09% 10/24/1997
11.10% 10/27/1997
11.10% 10/28/1997
11.11% 10/29/1997
11.11% 10/30/1997
11.11% 10/31/1997
11.12% 11/3/1997
11.12% 11/4/1997
11.13% 11/5/1997
11.13% 11/6/1997
11.13% 11/7/1997
11.13% 11/10/1997
11.14% 11/12/1997
11.14% 11/13/1997
11.14% 11/14/1997
11.15% 11/17/1997
11.15% 11/18/1997
11.15% 11/19/1997
11.16% 11/20/1997
11.16% 11/21/1997
11.17% 11/24/1997
11.17% 11/25/1997
11.18% 11/26/1997
11.19% 11/28/1997
11.19% 12/1/1997
11.20% 12/2/1997
11.21% 12/3/1997
11.22% 12/4/1997
11.22% 12/5/1997
11.23% 12/8/1997
11.24% 12/0/1997
11.24% 12/10/1997
11.25% 12/11/1997
11.26% 12/12/1997
11.26% 12/15/1997
11.27% 12/16/1997
11.27% 12/17/1997
11.28% 12/18/1997
11.28% 12/19/1997
11.29% 12/22/1997
11.30% 12/26/1997
11.30% 12/29/1997
11.31% 12/30/1997

11.31% 12/31/1997
11.32%  1/2/1998
11.32%  1/5/1998
11.33%  1/6/1998
11.33%  1/7/1998
11.34%  1/8/1998
11.34%  1/9/1998
11.35% 1/12/1998

8.08%
8.08%
8.08%
8.08%
8.08%
8.07%

9/28/1994
9/29/1994
9/30/1994
10/3/1994
10/4/1994
10/5/1994
8.07% 10/6/1994
8.07% 10/7/1994
8.07% 10/10/1994
8.06% 10/11/1994
8.06% 10/12/1994
8.06% 10/13/1994
8.06% 10/14/1994
8.05% 10/17/1994
8.05% 10/18/1994
8.05% 10/19/1994
8.04% 10/20/1994
8.04% 10/21/1994
8.04% 10/24/1994
8.03% 10/25/1994
8.03% 10/26/1994
8.03% 10/27/1994
8.02% 10/28/1994
8.02% 10/31/1994
8.01% 11/1/1994
8.01% 11/2/1994
8.01% 11/3/1994
8.00% 11/4/1994
8.00% 11/7/1994
8.00% 11/8/1994
8.00% 11/9/1994
7.99% 11/10/1994
7.99% 11/11/1994
7.99% 11/14/1994
7.98% 11/15/1994
7.98% 11/16/1994
7.98% 11/17/1994
7.98% 11/18/1994
7.97% 11/21/1994
7.97% 11/22/1994
7.97% 11/23/1994
7.97% 11/25/1994
7.96% 11/28/1994
7.96% 11/29/1994
7.96% 11/30/1994
7.95% 12/1/1994
7.95% 12/2/1994
7.95% 12/5/1994
7.94% 12/6/1994
7.94% 12/7/1994
7.93% 12/8/1994
7.93% 12/9/1994
7.92% 12/12/1994
7.92% 12/13/1994
7.92% 12/14/1994
7.91% 12/15/1994
7.90% 12/16/1994
7.90% 12/19/1994
7.89% 12/20/1994
7.89% 12/21/1994
7.88% 12/22/1994

VIX Index

13.28
13.29
13.31
13.33
13.36
13.38
13.41
13.44
13.47
13.49
13.51
13.53
13.55
13.56
13.57
13.59
13.61
13.64
13.67
13.69
13.71
13.74
13.75
13.76
13.78
13.80
13.82
13.84
13.88
13.90
13.92
13.95
13.98
14.01
14.04
14.07
14.10
14.12
14.13
14.14
14.17
14.19
14.20
14.21
14.22
14.23
14.25
14.26
14.27
14.28
14.30
14.30
14.31
14.30
14.29
14.27
14.26
14.24
14.24
14.21
14.20



VIXIndex PX_LAST Lagged VIX USGG30YR Index MOODUBAA Index VIX Index

10/5/2016 12.99 16.38 1/25/1984 11.35% 1/13/1998 7.88% 12/23/1994 14.18
10/4/2016 13.63 16.41 1/26/1984 11.36% 1/14/1998 7.87% 12/27/1994 14.17
10/3/2016 13.57 16.44 1/27/1984 11.36% 1/15/1998 7.87% 12/28/1994 14.15
9/30/2016 13.29 16.46 1/30/1984 11.37% 1/16/1998 7.86% 12/29/1994 14.14
9/29/2016 14.02 16.50 1/31/1984 11.37% 1/20/1998 7.86% 12/30/1994 14.13
9/28/2016 12.39 16.54 2/1/1984 11.38% 1/21/1098 7.85%  1/3/1995 14.14
9/27/2016 13.10 16.60 2/2/1984 11.39% 1/22/1098 7.84%  1/4/1995 14.14
9/26/2016 14.50 16.64 2/3/1984 11.39% 1/23/1998 7.84%  1/5/1995 14.14
9/23/2016 12.29 16.66 2/6/1984 11.40% 1/26/1998 7.83%  1/6/1995 14.14
9/22/2016 12.02 16.69 2/7/1984 11.41% 1/27/1998 7.83%  1/9/1995 14.14
9/21/2016 13.30 16.71 2/8/1984 11.41% 1/28/1998 7.82% 1/10/1995 14.14
9/20/2016 15.92 16.71 2/9/1984 11.42% 1/29/1098 7.82% 1/11/1995 14.13
9/19/2016 15.53 16.73 2/10/1984 11.43% 1/30/1998 7.81% 1/12/1995 14.12
9/16/2016 15.37 16.73 2/14/1984 11.44%  2/2/1998 7.81% 1/13/1995 14.09
9/15/2016 16.30 16.72 2/15/1984 11.44%  2/3/1998 7.80% 1/16/1995 14.05
9/14/2016 18.14 16.72 2/16/1984 11.45%  2/4/1998 7.80% 1/17/1995 14.01
9/13/2016 17.85 16.71 2/17/1984 11.46%  2/5/1998 7.79% 1/18/1995 13.95
9/12/2016 15.16 16.69 2/211984 11.47%  2/6/1998 7.79% 1/19/1995 13.92
9/9/2016 17.50 16.70 2/22/1984 11.47%  2/9/1998 7.78% 1/20/1995 13.89
9/8/2016 12.51 16.69 2/23/1984 11.48% 2/10/1998 7.78% 1/23/1995 13.87
9/7/2016 11.94 16.70 2/24/1984 11.49% 2/11/1998 7.77% 1/24/1995 13.85
9/6/2016 12.02 16.73 2/2711984 11.50% 2/12/1998 7.77% 1/25/1995 13.82
9/2/2016 11.98 16.75 2/28/1984 11.51% 2/13/1998 7.76% 1/26/1995 13.79
9/1/2016 13.48 16.79 2/29/1984 11.52% 2/17/1998 7.75% 1/27/1995 13.76
8/31/2016 13.42 16.81 3/1/1984 11.53% 2/18/1998 7.75% 1/30/1995 13.74
8/30/2016 13.12 16.84 3/2/1984 11.54% 2/19/1998 7.74% 1/31/1995 13.72
8/29/2016 12.94 16.87 3/6/1984 11.55% 2/20/1998 7.74%  2/1/1995 13.70
8/26/2016 13.65 16.89 3/6/1984 11.56% 2/23/1998 7.73%  2/2/1995 13.67
8/25/2016 13.63 16.89 3/7/1984 11.57% 2/24/1998 7.73%  2/3/1995 13.64
8/24/2016 13.45 16.91 3/8/1984 11.57% 2/25/1998 7.72%  2/6/1995 13.62
8/23/2016 12.38 16.91 3/9/1984 11.58% 2/26/1998 7.72%  2/7/1995 13.60
8/22/2016 12.27 16.93 3/12/1984 11.59% 2/27/1998 7.72%  2/8/1995 13.59
8/19/2016 11.34 16.94 3/13/1984 11.60%  3/2/1998 7.71%  2/9/1995 13.58
8/18/2016 11.43 16.96 3/14/1984 11.61%  3/3/1998 7.71% 2/10/1995 13.56
8/17/2016 12.19 16.97 3/15/1984 11.62%  3/4/1998 7.70% 2/13/1995 13.55
8/16/2016 12.64 16.99 3/16/1984 11.63%  3/5/1998 7.70% 2/14/1995 13.53
8/15/2016 11.81 17.00 3/19/1984 11.63%  3/6/1998 7.70% 2/15/1995 13.52
8/12/2016 11.55 17.01 3/20/1984 11.64%  3/9/1998 7.69% 2/16/1995 13.51
8/11/2016 11.68 17.03 3/21/1984 11.65% 3/10/1998 7.69% 2/17/1995 13.50
8/10/2016 12.05 17.05 3/22/1984 11.66% 3/11/1998 7.68% 2/21/1995 13.48
8/9/2016 11.66 17.06 3/23/1984 11.67% 3/12/1998 7.68% 2/22/1995 13.46
8/8/2016 11.50 17.07 3/26/1984 11.68% 3/13/1998 7.67% 2/23/1995 13.44
8/5/2016 11.39 17.10 3/27/1984 11.68% 3/16/1998 7.67% 2/24/1995 13.41
8/4/2016 12.42 17.12 3/28/1984 11.69% 3/17/1998 7.66% 2/27/1995 13.40
8/3/2016 12.86 17.13 3/29/1984 11.70% 3/18/1998 7.66% 2/28/1995 13.38
8/2/2016 13.37 17.14 3/30/1984 11.71% 3/19/1998 7.65%  3/1/1995 13.37
8/1/2016 12.44 17.16 4/2/1984 11.71% 3/20/1998 7.65%  3/2/1995 13.36
7/29/2016 11.87 17.19 4/3/1984 11.72% 3/23/1998 7.64%  3/3/1995 13.35
7/28/2016 12.72 17.21 4/4/1984 11.73% 3/24/1098 7.64%  3/6/1995 13.35
7/27/2016 12.83 17.23 4/5/1984 11.74% 3/25/1098 7.63%  3/7/1995 13.36
7/26/2016 13.05 17.25 4/6/1984 11.75% 3/26/1998 7.63%  3/8/1995 13.36
7/25/2016 12.87 17.27 4/9/1984 11.76% 3/27/1998 7.63%  3/9/1995 13.36
7/22/2016 12.02 17.30 4/10/1984 11.77% 3/30/1998 7.62% 3/10/1995 13.36
7/21/2016 12.74 17.34 4/11/1984 11.78% 3/31/1998 7.62% 3/13/1995 13.36
7/20/2016 11.77 17.37 4/12/1984 11.78%  4/1/1998 7.61% 3/14/1995 13.36
7/19/2016 11.97 17.42 4/13/1984 11.79%  4/2/1998 7.61% 3/15/1995 13.36
7/18/2016 12.44 17.47 4/16/1984 11.80%  4/3/1998 7.61% 3/16/1995 13.35
7/15/2016 12.67 17.53 4/17/1984 11.81%  4/6/1998 7.60% 3/17/1995 13.35
7/14/2016 12.82 17.60 4/18/1984 11.82%  4/7/1998 7.60% 3/20/1995 13.34
7/13/2016 13.04 17.68 4/19/1984 11.83%  4/8/1998 7.59% 3/21/1995 13.34

7/12/2016 13.55 17.73 4/23/1984 11.83%  4/9/1998 7.59% 3/22/1995 13.33
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