YIELD CURVE - 2022 09 16.xIsx

DYNAMIC YIELD CURVE

FED FUNDS RATE 2.33%

US Treasury Bonds

U.S. Treasury Yields 2022.09.16

Maturity Yields 10 YEARS
1 Month 2.649% 3.455% 0.806%
3 Month 3.167% 3.455% 0.288%
6 Month 3.811% 3.455% -0.356%
1 Year 3.985% 3.455% -0.530%
2 Year 3.871% 3.455% -0.416%
3 Year 3.832% 3.455% -0.377%
5 Year 3.636% 3.455% -0.181%
7 Year 3.570% 3.455% -0.115%
10 Year 3.455% 3.455% 0.000%
20 Year 3.789% 3.455% 0.334%
30 Year 3.519% 3.455% 0.064%
YIELD WATCH (10y - 3m) 0.288%
YIELD WATCH

Hold (2 to 3)

Trim (0.5 to 2)
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10 YEART - 3 MONTH T 0.18% 2022.09.01
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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

