YIELD CURVE - 2023 11 10

DYNAMIC YIELD CURVE
FED FUNDS RATE 5.33%
US Treasury Bonds
U.S. Treasury Yields 2023.11.10
Maturity Yields 10 YEARS
1 Month 5.400% 4.650% -0.750%
3 Month 5.424% 4.650% -0.774%
6 Month 5.506% 4.650% -0.856%
1 Year 5.401% 4.650% -0.751%
2 Year 5.069% 4.650% -0.419%
3 Year 4.860% 4.650% -0.210%
5 Year 4.680% 4.650% -0.030%
7 Year 4.707% 4.650% -0.057%
10 Year 4.650% 4.650% 0.000%
20 Year 4.978% 4.650% 0.328%
30 Year 4.766% 4.650% 0.116%
YIELD WATCH (10y - 3m) -0.774%
YIELD WATCH
| Hold (2 to 3)
Trim (0.5 to 2)
-0.774%
10 YEAR T - 3 MONTH T -0.92% 2023.11.09
FRED /4 — 10-Year Treasury Constant Maturity Minus 3-Month Treasury Constant Maturity
5

Percent

0 i \\J -

2
1982 1984 1986 1988 1990 1992 1994 1996 1998 2000 2002 2004 2006 2008 2010 2012 2014 2016 2018 2020 2022

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



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

