
 

10 Y LIBOR vs SOFR vs 

SIFMA 

0.00

0.50

1.00

1.50

2.00

2.50

3.00
10 Year vs 1 Month Libor

1-month LIBOR
10-year LIBOR Swap Rate

0.00

1.00

2.00

3.00

4.00

5.00

6.00

7.00

8.00

1 Month Libor vs. SIFMA vs. VRDB

1 mon LIBOR SIFMA VRDB 2012B



  

3-mth 6-mth 1-yr 2-yr 3-yr 5-yr 10-yr 30-yr

6/30/2020 0.16 0.18 0.16 0.16 0.18 0.29 0.66 1.41

9/30/2020 0.10 0.11 0.12 0.13 0.16 0.28 0.69 1.46
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