20 Year Treasury SERT Charts (Dec 2021

The solid lines below reflect the existing SERT methodology The dotted lines below reflect the methodology used in the field test

20 Year Treasury Spot Rate, AIRG model 20 Year Treasury Spot Rate, 3-factor CIR model w/ GFF (Field Test 1A)

6.00% 10.00%
5.50% 9.00% eyl S P e g el
o ) L et Masse B P pnae® T 00 0% B it
e, 8 g0 ety et e . o . e P eggn® o 00 e 08 e . .d.mm-. L
5.00% '".__..u-..-.a-' Y 0ha 0, 0% seene® tee i N e L Fadah P TN 2.00% ’.“.‘_‘.. .
“...uw o o ...--“.a
450% e 7.00% :
4.00% 6.00%
3.50% T TR PR T T L LR L LA R LI P TR R LR PR T AR R PY R L LA AL LK 5.00% o
3.00% = 4005 b e e sne e et ITTTRE LN
'.Tm.---.-‘.. ..Io-l-..l.n-..s“‘..l.‘. TIvITY
oo 300% T PP TS i esessasspsetatate fasasss
2.00% — 2.00% g
Tresett eSS EEEEERET RS TeetetE Nt st seneprnetaetssssarettanstitintinttan,s Persetonsssens it iosaan”
1.50% 1.00% ‘o..-.-ci."".....
1.00% 0.00%
0 120 240 360 480 600 720 840 960 1080 1200 0 120 240 360 480 600 720 840 960 1080 1200
Simulation Month Simulation Month

------ 50th percentile from 10,000 scenarios === Baseline (zero) shocks s 50th percentile from 10,000 scenarios == Baseline (zero) shocks

=« +9 90th percentile from 10,000 scenarios s 90% level of shocks # e+ s+ e 90th percentile from 10,000 scenarios 90% level of shocks

# e s e 9 10th percentile from 10,000 scenarios s 10% level of shocks s+ sses 10th percentile from 10,000 scenarios 10% level of shocks

=+ e+ Deterministic targeted percentile @ Deterministic scenario shocks « s+ Deterministic targeted percentile e Deterministic scenario shocks

seseee Mean from 10,000 scenarios sessss Mean from 10,000 scenarios



5.00%

4.50%

4.00%

3.50%

3.00%

2.50%

2.00%

1.50%

1.00%

0.50%

0.00%

1 Year Treasury SERT Charts (Dec 2021

The solid lines below reflect the existing SERT methodology

1 Year Treasury Spot Rate, AIRG model
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The dotted lines below reflect the methodology used in the field test

1 Year Treasury Spot Rate, 3-factor CIR model w/ GFF (Field Test 1A)
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1 Year Treasury without GFF (Dec 2021

1 Year Treasury Spot Rate (Field Test 1A Calibration)
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20 Year Treasury Delayed Pop Up/Down (Dec 2021

20 Year Treasury, AIRG, Delayed Pop Up and Down 20 Year Treasury , 3-factor CIR, Delayed Pop Up and Down
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20 Year Treasury Up/Down Scenarios(Dec 2021)

20 Year Treasury, AIRG, Up/Down and Down/Up
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20 Year Treasury , 3-factor CIR, Up/Down and Down/Up
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1 Year Treasury Inverted Scenario

1 Year Treasury, AIRG, Inverted Scenario #10
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1 Year Treasury, 3-factor CIR, Inverted Scenario #10
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20 Year Treasury Inverted Scenario #10 (Dec 2021

20 Year Treasury, AIRG, Inverted Scenario #10
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20 Year Treasury, 3-factor CIR, Inverted Scenario #10
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20 Year Treasury SERT Charts (Dec 2023

20 Year Treasury Spot Rate, AIRG model 20 Year Treasury Spot Rate, 3-factor CIR w/ GFF (Field Test 1A)
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1 Year Treasury SERT Charts (Dec 2023

1 Year Treasury Spot Rate, 3-factor CIR w/ GFF (Field Test 1A)

1 Year Treasury Spot Rate, AIRG model
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