YIELD CURVE - 2022 07 22.xIsx

DYNAMIC YIELD CURVE

FED FUNDS RATE 1.58%

US Treasury Bonds

U.S. Treasury Yields 2022.07.22

Maturity Yields 10 YEARS
1 Month 2.145% 2.754% 0.609%
3 Month 2.442% 2.754% 0.312%
6 Month 2.944% 2.754% -0.190%
1 Year 3.015% 2.754% -0.261%
2 Year 2.972% 2.754% -0.218%
3 Year 2.922% 2.754% -0.168%
5 Year 2.848% 2.754% -0.094%
7 Year 2.837% 2.754% -0.083%
10 Year 2.754% 2.754% 0.000%
20 Year 3.213% 2.754% 0.459%
30 Year 2.976% 2.754% 0.222%
YIELD WATCH (10y - 3m) 0.312%
YIELD WATCH
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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

