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Short-Term Rates (SOFR, BSBY, Fed Funds)
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Quick Overview
As Fed Funds go, so goes SOFR (and BSBY).

SOFR and BSBY are base rates for short-term borrowings.
SOFR is a broad measure of the cost of borrowing cash
overnight collateralized by Treasury securities. BSBY is a
proprietary index calculated daily by Bloomberg.

Commentary

SOFR is starting to price in the expected
50bps hike on December 14th. Although
trailing behind, BSBY is now nearing the
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Fed Unfiltered — Subscribe for $25.00 a Year

Fed Commentary, Pundit Free.

A one-stop-shop for the interviews, speeches and essays of the 19 Fed officials.
If you want to understand the direction of rates - read what Policymakers are saying, follow their forecasts.




