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10-YEAR TREASURY YIELD & FEDERAL FUNDS RATE TARGET
(percent, weekly)
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10-Year Treasury Yield (3.69)
Federal Funds Target Rate (4.38)

Source: US Treasury and Federal Reserve Board.
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Figure 1.
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10-YEAR TREASURY YIELD & FEDERAL FUNDS RATE TARGET: 2001-2007
(percent, weekly)

10-Year Treasury Yield (3.69)
Federal Funds Target Rate (4.38)

Source: US Treasury and Federal Reserve Board.
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Figure 2.
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Net Capital Inflows
Private Net (1.7)
Official Net (-0.2)

Source: US Treasury International Capital System.
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Figure 3.
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US NET CAPITAL INFLOWS: PRIVATE NET PURCHASES OF US BONDS & EQUITIES*
(trillion dollars, 12-month sum)

Oct

Oct

Private Net Foreign Purchases
US Bonds* (1.2)
US Equities (-0.3)

* Treasury bonds, Agency bonds, and corporate bonds
Source: US Treasury International Capital System.
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Figure 4.
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US NET CAPITAL INFLOWS: TOTAL PRIVATE PURCHASES OF US BONDS
(billion dollars, 12-month sum)

Oct

Oct

Net Foreign Private Purchases
Treasury Notes & Bonds (989.5)
Government Agency Bonds (122.7)
Domestic Corporate Bonds (115.8)

Source: US Treasury.
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Figure 5.
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1/6

2-YEAR TREASURY YIELD & FEDERAL FUNDS RATE TARGET
(percent, weekly)

2-Year Treasury Yield (4.36)
Federal Funds Rate Target  (4.38)

Note: Blue shaded areas are periods of monetary easing between cyclical peaks and troughs in the federal funds rate. Red shaded areas are
monetary tightening periods.
Source: Federal Reserve Board.
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Figure 6.
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2-YEAR TREASURY YIELD & FEDERAL FUNDS RATE TARGET
(percent, daily)

2-Year Treasury Yield (4.24)
Federal Funds Rate Target  (4.38)

Source: Federal Reserve Board.
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Figure 7.
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US TREASURY YIELD CURVE SPREAD: 10-YEAR MINUS-2-YEAR
(basis points, weekly)
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Latest (-67)

Note: Blue shaded areas are periods of monetary easing between cyclical peaks and troughs in the federal funds rate. Red shaded areas are
monetary tightening periods.
Source: Haver Analytics.
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Figure 8.
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FEDERAL FUNDS RATE & FINANCIAL CRISES
(percent, weekly)

12/28

Note: Blue shaded areas are periods of monetary easing between cyclical peaks and troughs in the federal funds rate. Red shaded areas are
monetary tightening periods.
Source: Federal Reserve Board.
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Figure 9.
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US YIELD CURVE* & FINANCIAL CRISES
(basis points, weekly)

12/30

* 10-year US Treasury yield less federal funds rate.
Note: Blue shaded areas are periods of monetary easing between cyclical peaks and troughs in the federal funds rate. Red shaded areas are
monetary tightening periods
Source: Federal Reserve Board.
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Figure 10.
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