YIELD CURVE - 2022 06 03.xIsx

DYNAMIC YIELD CURVE

FED FUNDS RATE 0.83%

US Treasury Bonds

U.S. Treasury Yields 2022.06.03

Maturity Yields 10 YEARS
1 Month 0.873% 2.941% 2.068%
3 Month 1.197% 2.941% 1.744%
6 Month 1.656% 2.941% 1.285%
1 Year 2.152% 2.941% 0.789%
2 Year 2.657% 2.941% 0.284%
3 Year 2.850% 2.941% 0.091%
5 Year 2.937% 2.941% 0.004%
7 Year 2.976% 2.941% -0.035%
10 Year 2.941% 2.941% 0.000%
20 Year 3.319% 2.941% 0.378%
30 Year 3.094% 2.941% 0.153%
YIELD WATCH (10y - 3m) 1.744%
YIELD WATCH

Hold (2 to 3)

| Trim (0.5 to 2) 1.744%

10 YEART - 3 MONTH T 1.91% 2022.06.01

FRED 244 — 10-Year Treasury Constant Maturity Minus 3-Month Treasury Constant Maturity
]

(A [\

2 y o

1985 1990 1995 2000 2005 2010 2015 2020

Percent
ra

Shaded areas indicate U.S. recessions Source: Federal Reserve Bank of St. Louis fred stlouisfed.org



http://stockcharts.com/freecharts/yieldcurve.php
http://money.cnn.com/data/bonds/
https://fred.stlouisfed.org/series/T10Y3MM

