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Fed dURISgs

2-year & 10-year Treasury, Fed Funds
e 2yrdecreased 1bps.
e 10yr increased 4bps.

e Minimal rate change today. Likely the market is waiting on the August unemployment report, which is due out

Friday (9/2/22).
10-year Treasury, 2-year Treasury, Fed Funds
=—=Treasury =ms=Treasury ===Fed Funds Target Zyr;'re?suw
8/31/22
2-year 10-year
2“;23?25;“" 3.45%
2yr Treasury
4.00 .
8/29/22 | 346%
350 3.42%
3.00
2.50
#® 2.00
1.50
1.00
I 10yr Treasury 10yr Treasury 10yr Treasury
050 [ 8/29/22 | 8/30/22 8/31/22
3.12% 3.11% 3.15%
0.00
o oy o o oy oy
o o oy o o oy
= 3
$ & g S 3 &

2-year & 10yr Treasury - Historical
With Fed Funds likely increasing to 3.75% — 4.00% (based on Fed President interviews at Jackson Hole), it’s possible

the 2yr will climb another 60bps — a level last seen in 2006-2007.
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Fed Unfiltered — Subscribe for $25.00 a Year

e We report on the Federal Reserve Board and the 12 Districts, and their impact on rates.

Instead of reading a third-party analysis, read exactly what the Fed says about rates and economic conditions.
Search a growing database of Fed commentary and receive a Weekly Report outlining the week’s key info.




