
Percent As Of: Oct-2023
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Sources: IMF World Economic Outlook, Haver Analytics
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Note: Credit-to-GDP data are as of Q1 2023.  Per capita GDP data are as of 2022. The dotted line 
represents the best linear fit.
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3.1.1.4 Commercial Property Price Indexes
Index Index

Source: Green Street Advisors, LLC
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3.1.6.1 Transmission Channels Linking Climate Risks to 
Financial Stability 

Source: Figure created by FSOC
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3.2.2.4 Treasury Futures Positioning

Sources: CFTC, Haver Analytics
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3.2.2.5 Repo Volumes & Primary Dealer Treasury Inventory

Sources: Federal Reserve Bank of New York, Haver Analytics
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Index As Of: 29-Sep-2023
3.3.1.1 Interest Rate Volatility & Treasury Liquidity Indexes

Source: Bloomberg, L.P.
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Basis Points As Of: 29-Sep-2023
3.3.1.2 Intraday Volatility for 10-Year Treasury Yields

Source: Bloomberg, L.P.
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Percent As Of: 29-Sep-2023
3.3.1.3 U.S. Treasury Yields

Source: U.S. Department of the Treasury
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Basis Points As Of: 29-Sep-2023
3.3.1.4 U.S. Treasury Yield Curve Spreads

Source: U.S. Department of the Treasury
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D.1 U.S. Treasury (UST) Liquidity Index vs. Implied Volatility: 2-Year Tenor

Index Index

Sources: U.S. Department of Treasury, Bloomberg L.P.

As Of: 29-Sep-2023

Notes: UST Liquidity Index is based on the average of 3-year rolling z-scores for bid-ask 
spreads, depth, and price impact; volatility is implied by 3-month into 2-year swaptions.
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D.2 U.S. Treasury (UST) Liquidity Index vs. Implied Volatility: 10-Year Tenor

Index Index

Sources: U.S. Department of Treasury, Bloomberg L.P.

As Of: 29-Sep-2023

Notes: UST Liquidity Index is based on the average of 3-year rolling z-scores for bid-ask 
spreads, depth, and price impact; volatility is implied by 3-month into 10-year swaptions. 
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Slides and Excel file should include DTCC disclaimer
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Disclaimer:
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