YIELD CURVE - 2023 10 27

Percent

DYNAMIC YIELD CURVE
FED FUNDS RATE 5.33%
US Treasury Bonds
U.S. Treasury Yields 2023.10.27
Maturity Yields 10 YEARS
1 Month 5.408% 4.845% -0.563%
3 Month 5.474% 4.845% -0.629%
6 Month 5.547% 4.845% -0.702%
1 Year 5.416% 4.845% -0.571%
2 Year 5.015% 4.845% -0.170%
3 Year 4.848% 4.845% -0.003%
5 Year 4.774% 4.845% 0.071%
7 Year 4.851% 4.845% -0.006%
10 Year 4.845% 4.845% 0.000%
20 Year 5.215% 4.845% 0.370%
30 Year 5.018% 4.845% 0.173%
YIELD WATCH (10y - 3m) -0.629%
YIELD WATCH
| Hold (2 to 3)
Trim (0.5 to 2)
-0.629%
10 YEAR T - 3 MONTH T -0.99% 2023.10.20
FRED /4 — 10-Year Treasury Constant Maturity Minus 3-Month Treasury Constant Maturity
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Shaded areas indicate U.S. recessions.
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http://stockcharts.com/freecharts/yieldcurve.php
http://money.cnn.com/data/bonds/
https://fred.stlouisfed.org/series/T10Y3MM

