YIELD CURVE - 2023 06 23

DYNAMIC YIELD CURVE

FED FUNDS RATE 5.07%

US Treasury Bonds

U.S. Treasury Yields 2023.06.16
Maturity Yields 10 YEARS
1 Month 5.162% 3.723% -1.439%
3 Month 5.343% 3.723% -1.620%
6 Month 5.447% 3.723% -1.724%
1 Year 5.291% 3.723% -1.568%
2 Year 4.733% 3.723% -1.010%
3 Year 4.314% 3.723% -0.591%
5 Year 3.979% 3.723% -0.256%
7 Year 3.859% 3.723% -0.136%
10 Year 3.723% 3.723% 0.000%
20 Year 4.001% 3.723% 0.278%
30 Year 3.804% 3.723% 0.081%

YIELD WATCH (10y - 3m)

YIELD WATCH
| Hold (2 to 3)
Trim (0.5 to 2)
-1.620%
10 YEART -3MONTHT -1.67% 2023.06.23
FRED »4 — 10-Year Treasury Constant Maturity Minus 3-Month Treasury Constant Maturity
5

4

o

Percent

VV"

0 f w '\'\/\/l ¢

2
1962 198 1986 1988 1990 1992 1994 1996 1993 2000 2002 2004 2006 2008 2010 2012 2014 2016 2018 2020 202

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

