June 2020 Interest Rates

Amount of C:_':;Z‘:Lib'e Spread CDC Fee 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000
Y Over Borrower Fee | 0.9375 0.9375 0.914 0.914 0.697 0.697 0.642 0.642 0.368 0.368 0.3205 0.3205 0.958 0.958 0.731 0.731 0.682 0.682 0.395 0.395 0.322 0.322
Debentures  Debenture Market Rate  Treasury

Issue Date (S0) Rate (%) Note Rate (%) (%) Rate (%) CSA Fee 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100

10-Year Debentures Refinance
Jan 18 12,628 2.55 2.64746 2.33 0.22 5.091 5643 5.057 5.608 4.738 5.289 4.657 5208 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Mar 18 15,380 3.00 3.11270 2.63 0.37 N/A N/A 5510 N/A 5192 5741 5112 N/A N/A N/A N/A N/A N/A N/A 5242 N/A 5171 N/A N/A N/A N/A N/A
May 18 22,720 3.18 3.29883 2.81 0.37 5.730 6.278 5.695 6.244 5378 5927 5.298 5.847 N/A N/A N/A N/A N/A N/A 5428 N/A 5356 5905 N/A N/A N/A N/A
July 18 9,642 3.19 3.30867 2.73 0.46 5732 N/A 5698 6.245 5382 5929 5302 5848 N/A N/A N/A N/A N/A N/A N/A N/A 5360 5.907 N/A N/A N/A N/A
Sept 18 14,550 3.14 3.25713 2.76 0.38 N/A 6230 5649 6.196 5332 5879 5252 5799 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Nov 18 7,101 3.47 3.59817 3.07 0.40 N/A N/A 5987 N/A 5670 N/A 5590 6.137 N/A N/A N/A N/A N/A N/A N/A N/A 5649 N/A N/A N/A N/A N/A
Jan 19 11,713 2.95 3.06111 2.54 0.41 5.496  N/A N/A N/A 5144 5.693 5.064 5613 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Mar 19 11,198 2.92 3.02985 2.45 0.47 N/A N/A N/A N/A 5110 5.658 5.029 5.578 4.628 5.177 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
May 19 10,911 2.66 2.76116 2.22 0.44 N/A N/A 5166 N/A 4848 5398 4.767 5.317 4.365 4915 N/A N/A N/A N/A N/A N/A N/A N/A N/A 4955 N/A N/A
July 19 11,268 2.24 2.32656 1.84 0.40 N/A N/A 4742 5295 4.422 4.975 4341 4.894 3937 4490 N/A N/A N/A N/A N/A N/A N/A N/A  3.977 N/A N/A N/A
Sept 19 15,751 1.88 1.95324 1.45 0.43 N/A N/A N/A N/A  4.048 4600 3.967 4.519 3563 N/A N/A N/A N/A N/A N/A N/A N/A N/A  3.603 N/A N/A N/A
Nov 19 9,452 2.24 2.32630 1.71 0.53 N/A N/A N/A N/A N/A N/A 4336 4.888 3.933 4485 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Jan 20 10,182 2.18 2.26433 1.68 0.50 N/A N/A N/A N/A 4359 N/A 4278 4.830 3.874 4.426 3.804 4.356 N/A N/A N/A N/A N/A N/A  3.914 4466 N/A N/A
Mar 20 11,504 1.25 1.29979 0.68 0.57 N/A N/A  3.726 N/A N/A N/A 3324 3.879 2918 N/A  2.847 N/A N/A N/A N/A N/A N/A N/A 2958 N/A N/A N/A
May 20 17,195 1.06 1.10255 0.35 0.71 N/A N/A N/A N/A 3213 N/A 3.132 N/A 2725 3282 2654 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A

20-Year Debentures Refinance
Jan 18 265,812 2.92 2.96978 2.56 0.36 5.002 5.461 4974 5432 4708 5.167 4.641 5100 N/A N/A N/A N/A N/A N/A 4750 N/A 4690 5.148 N/A N/A N/A N/A
Feb 18 324,595 3.22 3.27350 2.87 0.35 5.300 5.757 5272 5729 5.007 5.464 4940 5397 N/A N/A N/A N/A N/A N/A 5048 5506 4.989 5446 N/A N/A N/A N/A
Mar 18 282,611 3.20 3.25328 2.85 0.35 5.281 5.738 5252 5709 4.987 5.445 4920 5378 N/A N/A N/A N/A N/A N/A 5029 N/A 4969 N/A N/A N/A N/A N/A
April 18 329,067 3.31 3.36454 2.82 0.49 5.389 5.845 5360 5.817 5.096 5.552 5.029 548 N/A N/A N/A N/A N/A N/A 5137 N/A 5078 N/A N/A N/A N/A N/A
May 18 375,113 3.50 3.55703 2.96 0.54 5.582 6.038 5553 6.010 5.289 5.745 5222 5678 N/A N/A N/A N/A N/A N/A 5330 5787 5.270 5727 N/A N/A N/A N/A
June 18 307,029 3.60 3.65812 2.97 0.63 5.680 6.136 5651 6.107 5.387 5.843 5320 5776 N/A N/A N/A N/A N/A N/A N/A N/A 5369 5.825 N/A N/A N/A N/A
July 18 263,122 3.54 3.59736 2.83 0.71 5.618 6.074 5590 6.046 5.326 5.782 5.259 5715 N/A N/A N/A N/A 5.643  N/A N/A N/A 5308 5.764 N/A N/A N/A N/A
Aug 18 344,334 3.58 3.63801 2.94 0.64 5661 N/A 5632 6.08 5368 5824 5301 5758 N/A N/A N/A N/A N/A N/A 5410 N/A 5350 N/A N/A N/A N/A N/A
Sept 18 278,852 3.53 3.58727 2.89 0.64 5.609 6.065 5580 6.037 5.317 5.773 5.250 5706 N/A N/A N/A N/A N/A N/A N/A N/A 5298 5.754 N/A N/A N/A N/A
Oct 18 259,791 3.77 3.83031 3.18 0.59 5.852 6.308 5823 6.279 5.559 6.015 5.492 5948 N/A N/A N/A N/A N/A N/A N/A N/A 5541 5997 N/A N/A N/A N/A
Nov 18 248,506 3.87 3.93129 3.22 0.65 5.950 6.405 5921 6.376 5.658 6.113 5591 6.046 N/A N/A N/A N/A N/A N/A N/A N/A 5640 6.095 N/A N/A N/A N/A
Dec 18 244,169 3.54 3.59738 2.84 0.70 5619 N/A 5590 6.046 5.327 5.783 5.260 5.716 4.926 5382 N/A N/A N/A N/A N/A N/A 5308 N/A N/A N/A N/A N/A
Jan 19 231,767 3.37 3.42549 2.71 0.66 5452 5909 5423 N/A 5159 5616 5092 5549 4758 5.215 N/A N/A N/A N/A N/A N/A 5140 N/A 4791 N/A N/A N/A
Feb 19 129,980 3.26 3.31400 2.67 0.59 5.340 5.797 5.311 5768 5.047 5504 4.980 5437 4.646 5103 N/A N/A N/A N/A N/A N/A 5029 N/A 4679 N/A N/A N/A
Mar 19 177,872 3.20 3.25325 2.65 0.55 5.280 5.737 5.251 N/A 4.987 5444 4920 5377 4.586 5.043 N/A N/A N/A N/A 5028 N/A 4969 N/A 4619 5.076 N/A N/A
April 19 199,341 2.98 3.03050 2.49 0.49 5.063 N/A 5034 5492 4769 5227 4.701 5.160 4.367 4.825 N/A N/A N/A N/A N/A N/A 4750 5.209 4.400 N/A N/A N/A
May 19 196,908 2.88 2.92913 2.43 0.45 4962 5.420 4.933 5391 4668 5126 4.600 5.059 4.265 4.724 N/A N/A N/A N/A N/A N/A 4649 N/A 4298 N/A N/A N/A
June 19 166,575 2.60 2.64515 2.10 0.50 4680 5.139 4.651 5.110 4.385 4.844 4318 4.777 3.983 4.442 N/A N/A N/A N/A N/A N/A 4367 N/A 4016 N/A N/A N/A
July 19 170,991 2.53 2.57428 2.08 0.45 4613 N/A 4584 5044 4318 4778 4251 4710 3.914 4374 N/A N/A N/A N/A N/A N/A N/A N/A  3.948 4.407 N/A N/A
Aug 19 143,948 2.15 2.18861 1.76 0.39 4231 N/A 4202 4.663 3936 4396 3.868 4.329 3.531 3.992 N/A N/A N/A N/A N/A N/A N/A N/A 3565 4.025 N/A N/A
Sept 19 166,223 1.98 2.01594 1.58 0.40 4059 N/A  4.030 4.491 3.764 4.224 3.696 4.157 3.359 3.820 N/A N/A N/A N/A N/A N/A N/A N/A 3392 N/A N/A N/A
Oct 19 175,585 2.08 2.11756 1.64 0.44 4162 N/A 4133 4594 3.866 4.328 3.799 4.260 3.462 3.923 N/A N/A N/A N/A N/A N/A N/A N/A  3.495 N/A N/A N/A
Nov 19 170,895 2.36 2.40171 1.90 0.46 4440 N/A 4412 4.872 4.146 4.605 4.078 4.538 3.742 4202 N/A N/A N/A N/A N/A N/A N/A N/A  3.775 N/A N/A N/A
Dec 19 146,641 2.26 2.30019 1.81 0.45 4339 N/A 4310 N/A 4.044 4504 3977 4437 3.641 4101 3.582 N/A N/A N/A N/A N/A N/A N/A 3,674 N/A 3584 N/A
Jan 20 113,379 2.32 2.36123 1.89 0.43 4402 N/A 4373 N/A 4106 4.567 4.039 4.499 3.703 4.163 3.644 4.105 N/A N/A N/A N/A N/A N/A N/A N/A  3.646 N/A
Feb 20 87,102 2.07 2.10736 1.66 0.41 N/A N/A 4121 N/A 3.854 4315 3.787 4.247 3.450 3911 3.392 3.852 N/A N/A N/A N/A N/A N/A  3.483 3944 3394 N/A
Mar 20 111,375 1.49 1.51808 0.94 0.55 3.569 N/A 3540 4.002 3.272 3.735 3.204 3.667 2.866 3.329 2.808 3.270 N/A N/A N/A N/A N/A N/A 2900 N/A 2810 N/A
April 20 141,823 1.64 1.67056 0.75 0.89 3.721 4.184 3,692 4.155 3.425 3.887 3.357 3.819 3.019 3.481 2.960 3.423 N/A N/A N/A N/A N/A N/A N/A  3.515 2962 N/A
May 20 127,470 1.37 1.39601 0.69 0.68 3.450 3.913 3421 3.884 3.153 N/A 3.085 3.548 2.746 3.209 2.688 3.151 N/A N/A N/A N/A N/A N/A 2780 N/A 2689 N/A
June 20 162,340 1.21 1.23325 0.67 0.54 3.292 N/A 3263 3727 2994 3.458 2926 3.390 2.587 3.051 2.528 2.992 N/A N/A N/A N/A N/A N/A N/A N/A 2530 2.994

25-Year Debentures Refinance
July 18 27,536 3.68 3.72405 2.83 0.85 N/A N/A N/A N/A N/A N/A 5320 5.758 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Aug 18 29,238 3.71 3.75439 2.94 0.77 N/A N/A N/A N/A N/A N/A 5351 5789 N/A N/A N/A N/A N/A N/A N/A N/A 5398 N/A N/A N/A N/A N/A
Sept 18 58,273 3.65 3.69390 2.89 0.76 N/A N/A N/A N/A N/A N/A 5290 5.728 N/A N/A N/A N/A N/A N/A N/A N/A 5337 N/A N/A N/A N/A N/A
Oct 18 79,913 3.89 3.93581 3.18 0.71 N/A N/A N/A N/A N/A N/A 5532 5969 N/A N/A N/A N/A N/A N/A N/A N/A 5578 6.016 N/A N/A N/A N/A
Nov 18 67,600 4.00 4.04654 3.22 0.78 N/A N/A N/A N/A N/A N/A 5640 6.077 N/A N/A N/A N/A N/A N/A N/A N/A 5687 N/A N/A N/A N/A N/A
Dec 18 80,771 3.67 3.71400 2.84 0.83 N/A N/A N/A N/A N/A N/A  5.310 5748 4.990 5.428 N/A N/A N/A N/A N/A N/A 5357 N/A N/A N/A N/A N/A
Jan 19 110,764 3.56 3.60326 2.71 0.85 N/A N/A N/A N/A N/A N/A 5202 5.641 4.881 5320 N/A N/A N/A N/A N/A N/A 5249 5.687 4913 N/A N/A N/A
Feb 19 65,157 3.45 3.49226 2.67 0.78 N/A N/A N/A N/A N/A N/A 5091 5.530 4.771 5209 N/A N/A N/A N/A N/A N/A 5138 N/A 4802 N/A N/A N/A
Mar 19 97,699 3.42 3.46217 2.65 0.77 N/A N/A N/A N/A N/A N/A 5061 5.500 4.741 5.179 N/A N/A N/A N/A N/A N/A 5108 5547 4.772 N/A N/A N/A
April 19 170,006 3.21 3.25030 2.49 0.72 N/A N/A N/A N/A N/A N/A 4853 5.293 4532 4971 N/A N/A N/A N/A N/A N/A N/A 5339 4563 5.003 N/A N/A
May 19 106,904 3.07 3.10911 2.43 0.64 N/A N/A N/A N/A N/A N/A 4712 5.152 4.391 4.831 N/A N/A N/A N/A N/A N/A N/A N/A 4423 4863 N/A N/A
June 19 146,463 2.77 2.80620 2.10 0.67 N/A N/A N/A N/A N/A N/A 4412 4.852 4.090 4.530 N/A N/A N/A N/A N/A N/A N/A N/A 4121 4562 N/A N/A
July 19 151,285 2.69 2.72547 2.08 0.61 N/A N/A N/A N/A N/A N/A 4333 4775 4.011 4.452 N/A N/A N/A N/A N/A N/A 4381 N/A 4.043 4.484 N/A N/A
Aug 19 166,643 2.31 2.34147 1.76 0.55 N/A N/A N/A N/A N/A N/A 3953 4.395 3.630 4.072 N/A N/A N/A N/A N/A N/A  4.000 N/A 3661 4.103 N/A N/A
Sept 19 203,390 2.14 2.16957 1.58 0.56 N/A N/A N/A N/A N/A N/A 3781 4.224 3.458 3901 N/A N/A N/A N/A N/A N/A N/A N/A  3.490 3.932 N/A N/A
Oct 19 197,524 2.22 2.25050 1.64 0.58 N/A N/A N/A N/A N/A N/A  3.863 4.306 3.540 3.982 N/A N/A N/A N/A N/A N/A N/A N/A 3.572 4.014 N/A N/A
Nov 19 193,350 2.48 2.51323 1.90 0.58 N/A N/A N/A N/A N/A N/A 4122 4563 3.800 4.241 N/A N/A N/A N/A N/A N/A N/A N/A  3.831 4.273 N/A N/A
Dec 19 196,112 2.38 2.41219 1.81 0.57 N/A N/A N/A N/A N/A N/A  4.021 4.463 3.699 4.140 3.643 4.084 N/A N/A N/A N/A 4069 N/A 3.731 4172 N/A N/A
Jan 20 207,215 2.45 2.48308 1.89 0.56 N/A N/A N/A N/A N/A N/A  4.093 4.535 3.770 4.212 3714 4.156 N/A N/A N/A N/A N/A N/A 3.802 N/A 3.716 4.158
Feb 20 192,791 2.20 2.23024 1.66 0.54 N/A N/A N/A N/A N/A N/A  3.842 4.284 3519 3961 3.463 3.905 N/A N/A N/A N/A N/A N/A  3.551 3.993 3.465 N/A
Mar 20 256,694 1.62 1.64346 0.94 0.68 N/A N/A N/A N/A N/A N/A 3261 3.705 2937 3.381 2.881 3.325 N/A N/A N/A N/A N/A N/A 2969 N/A 2.883 3.326
April 20 279,385 1.77 1.79534 0.75 1.02 N/A N/A N/A N/A N/A N/A  3.413 3.857 3.089 3.532 3.032 3.476 N/A N/A N/A N/A N/A N/A  3.121 N/A  3.034 3.478
May 20 265, 265 1.50 1.52196 0.69 0.81 N/A N/A N/A N/A N/A N/A  3.142 3.586 2.817 3.262 2.761 3.205 N/A N/A N/A N/A N/A N/A  2.849 N/A 2.763 3.207
June 20 331,334 1.34 1.35995 0.67 0.67 N/A N/A N/A N/A N/A N/A 2983 3.429 2.658 3.103 2.602 3.047 N/A N/A N/A N/A N/A N/A N/A N/A  2.603 3.049




