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Key Interest Rates 2/14/23  2/15/23 Change
Fed Funds Target Rate (FFTR) 4.75 4.75 ‘m
BSBY - 1-month 4.56 456 | (0.01)
SOFR - Term Rate - 1-Month (CME Term SOFR) 4,56 4,56 AN 0.00

US Treasury - 3-Month 4.80 4.79 Y (0.01)

US Treasury - 2-Year 4.60 4.62 AN 0.02

US Treasury - 10-Year 3.77 3.81 A 0.04
3-Month / 10-year Treasury Yield Curve Spread (1.03) (0.98) [A4N 0.05
2-Year / 10-year Treasury Yield Curve Spread (0.83) (0.81) |4n 0.02

5-D

Key Interest Rates 2/9/23  2/10/23 2/13/23 2/14/23 21523 | Y

ange
Fed Funds Target Rate (FFTR) 4.75 4.75 4.75
BSBY - Overnight 4.618 4.621 4.615 4.625 4.625 ﬁ 0.008
BSBY - 1-month 4,576 4,572 4,567 4,563 4556 |W (0.020)
SOFR - Overnight 4,550 4,550 4,550 4,550 0.000 0.000
SOFR - 30-Day Average 4,368 4,376 4,401 4,410 4,418 |4v 0.050
SOFR - Term Rate - 1-Month 4,560 4,562 4,562 4,562 4,564 |4n 0.004
US Treasury - 3-Month 4,77 4,79 4,81 4.80 4,79 ﬁ 0.02
US Treasury - 2-Year 4.48 4.50 4.52 4.60 4.62 dv 014
US Treasury - 10-Year 3.67 3.74 3.72 3.77 3.81 A 014
e |
YC Spread - 3-Month / 10-year Treasury (1.10) (1.05) (1.09) (1.03) (0.98) |AN 0.12
YC Spread - 2-Year / 10-year Treasury (0.81) (0.76) (0.80) (0.83) (0.81) 0.00

The Federal Reserve’s Interviews, Speeches and Research Reports
Organized as a Resource for Planning & Forecasting.
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e Relevant Information for your Decision Making.

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




