
Duration 31-Dec-25 31-Dec-24
1 4.08% 5.17%
2 4.24% 5.17%
3 4.45% 5.19%
4 4.66% 5.28%
5 4.86% 5.36%
6 5.03% 5.44%
7 5.19% 5.52%
8 5.32% 5.62%
9 5.44% 5.68%

10 5.54% 5.83%
11 5.62%
12 5.70%
13 5.76%
14 5.82%
15 5.87%
16 5.91%
17 5.95%
18 5.98%
19 6.01%
20 6.04%
21 6.06%
22 6.09%
23 6.11%
24 6.13%
25 6.14%
26 6.16%
27 6.17%
28 6.19%
29 6.20%
30 6.21%

* 31 Dec 24 curve is based on YTM's published by FTSE Russell. YTM's are different from ZCYC constructed by Numerica.
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