DAILY - Trends 4/28/23
Pete Sullivan
Research Analyst
206-502-3811
pete.sullivan@fedunfiltered.com

AP Unfiltere

DAILY REPORT - Trends (4/28/23)

Key Interest Rates 4f27/23  4/28/23  Change
Fed Funds Target Rate (FFTR) 5.00 5.00 |m
BSBY - 1-month 5.02 5.04 ‘ 0.03
SOFR - Term Rate - 1-Month (CME Term SOFR) 4,99 5.02 * 0.03
US Treasury - 3-Month 5.18 510 (¥ (0.08)
US Treasury - 2-Year 4.07 4.04 ‘ (0.03)
US Treasury - 10-Year 3.53 3410 | (0.09)
3-Month / 10-year Treasury Yield Curve Spread (1.65) (1.66) [ (0.01)
2-Year / 10-year Treasury Yield Curve Spread (0.54) (0.60) H* (0.06)
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SOFR - Term Rate - 1-Month 4.977 4.996 4,982 4.993 5.019 * 0.041

US Treasury - 3-Manth 5.20 5.12 5.16 5.18 5.0 | (0.0
US Treasury - 2-Year 412 3.86 3.90 4.07 404 | (0.08)
US Treasury - 10-Year 3.52 3.40 3.43 3.53 341 (W (0.08)

(1.66)

5-Day

Change

dh 0.010

W (0.001)

dh  0.02

YC Spread - 2-Year / 10-year Treasury

(0.60)

(0.46)

(0.47)

(0.54)

0.00

(0.60)

Daily Report - All Things

Daily Report — All Things
A summary of Fed Official’s Commentary and
Fed Funds Forecasts.

FedUnfiltered.com
e Federal Reserve Interviews, Speeches and Research Reports.

Organized as Resource for Planning and Forecasting.
e Relevant Information for your Decision Making.
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