
U.S. Treasury Yield Curve
December 31, 1996 - December 31, 1997
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Spot Yield ( %)

12/31/97 5.45 5.51 5.55 5.69 5.73 5.73 5.76 5.76 5.93

9/30/97 5.06 5.28 5.47 5.80 5.88 6.00 6.11 6.12 6.41

6/30/97 5.25 5.34 5.67 6.08 6.25 6.40 6.49 6.51 6.80

3/31/97 5.35 5.55 6.02 6.45 6.60 6.77 6.89 6.92 7.10

12/31/96 5.21 5.33 5.51 5.88 6.04 6.21 6.34 6.43 6.65

Source: Federal Reserve’s H.15 Statistical Release
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