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LL Forward Returns

Month of last Fed Funds

hike Terminal Rate 3 mo. 6 mo. 9 mo. 12 mo.
Dec-18 2.50% 3.89% 5.58% 6.67% 8.64%
Jun-06 5.25% 1.73% 3.68% 5.89% 7.54%
May-00 6.50% 1.85% 2 48% 515% 6.22%
Mar-97 5.50% 218% 3.74% 5.33% 7.62%
Average 2.41% 3.87% 5.76% 7.51%
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