D. MARKET TRENDS note: Data points beginning October 29, 2018 are based on Bloomberg Valuation (BVAL)

methodology, following the phasing out of R2 reference rates.

(%) sored

(%) sorey

T
© ~ ©

oW < ™ N

(%) sorey

3 &
- a
S IS
[ @ :
£ I 3 11 a o
Q O =
o () | o ©
| v (s
= o _ _ - 4 2 m A v g0
©
@ «
g 8
..M_llh [-% 2 P o
@ c ~ 8
8 = ¥ % = |1 ’ E
m > ~ = v -
‘T [
p 8 o |l
o ¢ om
= m
3 E &
= — & 3 , %
DO~ ©WL ST MmN A ~ © <2 ) @ -
(%) sarey (%) saley (%) saiey
g2V
£2-v
gzic
Lezr - €2-r
gz -
ER AN reet
€2 m
: - €2-W F L €2-N
gz
_ s \ L ez-v
£2IN
e LezI
€z/d i . §
] T [ i L ez
sz : A I ez 5 &
0 H L o
Z2/d o ¥/ | | m get
s Lzz-a o / .
5 7 £ | L zz-a
- 22N 2 ; 5 =
£ L zz-N 2 2
3 \ L ze-N 8
o 2zio o \ 220 =
3 & \\ @ - zz-0
~ 445 - \ =
2 7 ¢ - zz-s K —_—
5 ey = N = oo
m m 7 K24 % /
= czic = / S L zz-v
3 of g E
= zer ® ! > - ze-r
. 5 %4 L zz-r >
a cen Z A\ © | 2z-¢
1} % @
w ) %4 - zz-W g \
i} 22N o N\ F2z-N
2 3 LRSS 5
= zeIn w \ [= L zzv
10ONONOIONOAINS &
COUOLTITNNANNAH—TOO : : : : NNlS_

Trading Volume

898588
a4 oo oA a
G488
Sdg
- - &N NN
" =
-_—
=
—
-

S8355858338585538585553355585858558885855588
coddgdodogdoogdgodoogdgogggg
s Ao nor s e e e e e e Ao e 0ot
UMMNMBBSJ&T,TGGSSA.A.33221100998877555544332211

19 20

0 11 12 13 14 15 16 17 18

9
Years to Maturity



Yield Curves - Secondary Market (BVAL)
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INTEREST: Bank Lending Rate (prime) Bank Lending Rate (%)
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