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7/5/24 6/27/24
WoW Chg 

(bps) 7/5/23
YoY Chg 

(bps) Current Q324 Q424 Q125 Q125

SIFMA 2.980% 3.880% -90.0 3.230% -25 Target Fed Funds 5.500% 5.35% 5.05% 4.75% 4.40%

SOFR 5.330% 5.340% -1.0 5.060% 27 3MO Term SOFR 5.307% 5.10% 4.83% 4.52% 4.19%

BSBY (O/N) 5.406% 5.423% -1.7 5.166% 24 2YR T-Note 4.677% 4.53% 4.24% 4.03% 3.85%

Demand SLGS 4.170% 4.160% 1.0 4.170% 0 10YR T-Note 4.329% 4.25% 4.13% 4.06% 4.01%

Fed Funds Effec. 5.330% 5.330% 0.0 5.080% 25 30YR T-Note 4.504% 4.48% 4.35% 4.29% 4.18%

Prime 8.500% 8.500% 0.0 8.250% 25

Source: Bloomberg Source: Bloomberg

7/5/24 6/27/24

WoW Chg 

(bps) 7/5/23

YoY Chg 

(bps) Tenor Current 3Mo Fwd 6Mo Fwd 1Yr Fwd 2Yr Fwd

1MO Term SOFR 5.327% 5.343% -1.6 5.145% 18 5YR 4.021% 3.93% 3.85% 3.74% 3.68%

3MO Term SOFR 5.307% 5.332% -2.5 5.277% 3 7YR 3.942% 3.88% 3.82% 3.75% 3.71%

1MO BSBY 5.369% 5.389% -2.0 5.199% 17 10YR 3.909% 3.86% 3.83% 3.78% 3.76%

3MO BSBY 5.414% 5.421% -0.6 5.476% -6 20YR 3.890% 3.86% 3.83% 3.79% 3.75%

30YR 3.706% 3.67% 3.65% 3.61% 3.55%

Source: Bloomberg Source: Bloomberg

7/5/24 6/27/24

WoW Chg 

(bps)
7/5/24 6/27/24

WoW Chg 

(bps)

1MO 5.297% 5.259% 3.8 1MO 5.35% 5.36% -1

3MO 5.372% 5.368% 0.4 2MO 5.38% 5.40% -2

6MO 5.283% 5.335% -5.2 3MO 5.42% 5.45% -3

1YR 5.025% 5.103% -7.8 4MO 5.41% 5.45% -4

2YR 4.677% 4.712% -3.5 5MO 5.41% 5.44% -3

3YR 4.463% 4.491% -2.8 6MO 5.42% 5.45% -3

5YR 4.292% 4.297% -0.5 7MO 5.38% 5.42% -4

7YR 4.294% 4.285% 0.9 8MO 5.37% 5.42% -5

10YR 4.329% 4.286% 4.3 9MO 5.35% 5.43% -8

Source: Bloomberg Source: Bloomberg

7/5/24 6/27/24

WoW Chg 

(bps)
7/5/24 6/27/24

WoW Chg 

(bps)

1YR 4.990% 5.038% -4.8 1YR 3.468% 3.501% -3.3
2YR 4.525% 4.577% -5.2 2YR 3.224% 3.261% -3.7
3YR 4.261% 4.302% -4.1 3YR 3.089% 3.119% -3.0
5YR 4.021% 4.029% -0.8 5YR 3.066% 3.067% -0.1
7YR 3.942% 3.930% 1.1 7YR 3.050% 3.031% 1.9
10YR 3.909% 3.880% 2.9 10YR 3.127% 3.094% 3.3
12YR 3.912% 3.875% 3.8 12YR 3.159% 3.119% 4.0
15YR 3.920% 3.873% 4.7 15YR 3.249% 3.195% 5.3
20YR 3.890% 3.836% 5.4 20YR 3.287% 3.227% 6.0
30YR 3.706% 3.644% 6.3 30YR 3.284% 3.215% 6.9

Data as of July 05, 2024  7:30 AM Central Time.

The data underlying the information has been obtained from Bloomberg. HilltopSecurities does not guarantee the accuracy of the underlying data or computations based thereon. The data is intended for informational purposes only and does not constitute legal or investment advice, nor is it an offer or a solicitation of an offer to buy or

sell any investment or other specific product. This material has not been prepared in accordance with the guidelines or requirements to promote investment research, it is not a research report and is not intended as such. 

Interest Rate Forecast Survey

SOFR Forward Swap Rates

CP (A1/P1) Indicative Rates

Tax Exempt Swap RatesSOFR Swap Rates

U.S. Treasury Yields

Weekly Rate Summary: July 05, 2024

Weekly Summary and Highlights

(2) In the current market, consider a variable rate debt instrument with an interest rate swap as an alternative to fixed rate debt.

Short-Term Interest Rates

Variable Rate Term Structure

(3) Contact our group for solutions on unspent bond proceeds that are subject to arbitrage rebate or yield restriction.

(1) Outstanding defeasance escrows may contain extractable value via a legal substitution. A review of a verification report or escrow agreement is the first step. Contact our desk for help. 
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