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Sample Lifetime Yield Curve© - Australia 
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Spot Rates to Maturity: 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
Yields are fitted to AAA Commonwealth Securities and exclude any premium for liquidity 
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Time to 
Maturity 

Fitted Yields 
Nominal Real 

- in Years p.a.  p.a. 
0.000 1.500% -0.120% 
0.083 1.925% 0.293% 

 0.167 1.920% 0.278% 
 0.250 1.917% 0.265% 
 0.333 1.914% 0.253% 
 0.417 1.911% 0.243% 
 0.500 1.909% 0.234% 
 0.583 1.908% 0.226% 
 0.667 1.907% 0.219% 
 0.750 1.907% 0.214% 
 0.833 1.907% 0.210% 
 0.917 1.908% 0.206% 
 1.000 1.909% 0.204% 
 1.083 1.911% 0.202% 
 1.167 1.913% 0.201% 
 1.250 1.915% 0.201% 
 1.333 1.918% 0.202% 
 1.417 1.920% 0.203% 
 1.500 1.924% 0.204% 
 1.583 1.927% 0.207% 
 1.667 1.931% 0.209% 
 1.750 1.935% 0.213% 
 1.833 1.939% 0.216% 
 1.917 1.944% 0.220% 
 2.000 1.948% 0.225% 

 ….. …… …… 
 to  

50.000 3.257% 1.417% 


