
Monetary Trends
updated through
02/07/12

11
Research Division
Federal Reserve Bank of St. Louis

2y 3y 5y 7y 10y

Percent

Implied One-Year Forward Rates

0

1

2

3

4

5

6

7 Week Ending:

02/03/12
01/06/12
02/04/11

Percent, daily data

Apr 2012
Mar 2012

Feb 2012

Rates on Selected
Federal Funds Futures Contracts

0.07

0.09

0.11

0.13

12/05 12/12 12/19 12/26 01/02 01/09 01/16 01/23 01/30 02/06

Percent, daily data

Apr 2012

Mar 2012

Feb 2012

Rates on 3-Month Eurodollar Futures

0.40

0.48

0.56

0.64

0.72

12/05 12/12 12/19 12/26 01/02 01/09 01/16 01/23 01/30 02/06

Percent

02/03/2012 01/06/2012

12/02/2011

Rates on Federal Funds Futures
on Selected Dates

Contract Month

0.08

0.09

0.10

0.11

0.12

0.13

Feb Mar Apr May Jun Jul

2008 2009 2010 2011 2012

Percent, weekly data

U.S.

Inflation-Indexed
10-Year Government Yield Spreads

0

1

2

3

2008 2009 2010 2011 2012

Percent, weekly data

U.S.

Note: Data is temporarily unavailable for the French and U.K. 10-Year Notes and Government Yield Spreads. 
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Inflation-Indexed Treasury Securities
Weekly data

Note:  Yields are inflation-indexed constant maturity
U.S. Treasury securities
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Note: Yield spread is between nominal and inflation-indexed
constant maturity U.S. Treasury securities.


