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DAILY REPORT - Rate Trends (5/9/23)

Key Interest Rates 5/8/23  5/9/23  Change

Fed Funds Target Rate (FFTR) 5.25 5.25 |
BSBY - 1-month 5.09 5.10 ‘ 0.00
SOFR - Term Rate - 1-Month (CME Term SOFR) 5.05 s05 (Wb (0.00)
US Treasury - 3-Month 5.31 529 (Wb (0.02)
US Treasury - 2-Year 4.00 4.01 ‘ 0.01
US Treasury - 10-Year 3.52 3.53 ‘ 0.01
3-Month / 10-year Treasury Yield Curve Spread (1.79) (1.76) [dh 0.03
2-Year / 10-year Treasury Yield Curve Spread (0.48) (0.48) 0.00

5-Day

Key Interest Rates 5/3/23 5/4/23 5/5/23 5/8/23 5/9/23 Change
Fed Funds Target Rate (FFTR) 5.25 5.25 5.25 5.25 5.25 |m

0.243

BSBY - Overnight 4.903 4.903 4.952 5.097 5.152

BSBY - 1-month

SOFR - Overnight

SOFR - 30-Day Average 4.815 4.814 4.822 4.847 5.856 1.040

SOFR - Term Rate - 1-Month

US Treasury - 3-Month

US Treasury - 2-Year 3.89 3.75 3.92 4.00 4.01 0.12

US Treasury - 10-Year

0.12

¥C Spread - 3-Month / 10-year Treasury {1.88) (1.89) (1.82) (1.79) (1.76)

¥C Spread - 2-Year / 10-year Treasury (0.51) (0.38) (0.48) (0.48) (0.48) H* 0.03

Daily Report - FOMC Report

Daily Report — FOMC Report
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.
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