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Key Interest Rates 3/15/23  3/16/23  Change

Fed Funds Target Rate (FFTR) 4.75 4.75 |m

BSBY - 1-month A 0.00

SOFR - Term Rate - 1-Maonth {CME Term SOFR) 4.74 469 | (0.05)

US Treasury - 3-Month 4,75 a7a | (0.01)

U5 Treasury - 2-Year 3.93 4.14 If 0.21

U5 Treasury - 10-Year ‘

3-Maonth / 10-year Treasury Yield Curve Spread (1.24) {1.18) [fp o0.06

2-Year [ 10-year Treasury Yield Curve Spread (0.42) (0.58) "* (0.16)
5-D

KE\F Interest Rates 3f10/23  3/13f23 31423 3/15/23 3[16/23 - .

hange

Fed Funds Target Rate (FFTR)

BSBY - Overnight 4.632 4.625 4,635 4,636 4.638 * 0.006
BSBY - 1-month 4,713 4.742 4,732 4,692 4.694 * (0.019)
SOFR - Overnight 4,550 4.550 4,550 4,580 0.000 * 0.030
SOFR - 30-Day Average 4,558 4.558 4,558 4,558 4.559 * 0.001
SOFR - Term Rate - 1-Month 4,860 4.827 4.660 4,743 4.691 * (0.169)
US Treasury - 3-Month 5.01 4.37 4,38 4,75 a7a | (0.27)
US Treasury - 2-Year 4.60 4.03 4.20 3.93 414 | (0.46)
US Treasury - 10-Year 3.70 3.55 3.64 3.51 3.56 (Wb (0.19)
YC Spread - 3-Month / 10-year Treasury (1.31) (1.32) (1.24) (1.24) (1.18) (46 0.13
YC Spread - 2-Year / 10-year Treasury (0.90) (0.48) (0.56) (0.42) (0.58) "* 0.32

The Federal Reserve’s Interviews, Speeches and Research Reports
Organized as a Resource for Planning & Forecasting.

Relevant Information for your Decision Making

FedUnfiltered.com

FedUnfiltered.com — Sign up for Email Notifications
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.




