





INTEREST RATE CHANGES WITHIN THE SUBSEQUENT 6 MONTHS
(rolling weekly periods over the past 44 years: 1968-12/30/11)
[starting periods through 06/24/11]
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Jan-68 Jan-71 Jan-74 Jan-77 Jan-80 Jan-83 Jan-86 Jan-89 Jan-92 Jan-95 Jan-98 Jan-01 Jan-04 Jan-07 Jan-10

Total 0.0%-05% 0.5%-1.0% 1.0% - 1.5% 1.5% -2.0% 2.0% +
Periods 2,269 27 507 695 492 548
Percent 100.0% 1.2% 22.3% 30.6% 21.7% 24.2%

Note: U.S. Treasury securities across the yield curve ranging from three months to 20+ years; weekly data (Friday) from the
H.15 release; the change represents the maximum increase or decrease from the base period across the subsequent six
months; five basis points are added to the range to reflect variations during the week. (Ver 1.1)
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INTEREST RATE CHANGES WITHIN THE SUBSEQUENT 6 MONTHS AS % OF INITIAL RATE
(rolling weekly periods over the past 44 years: 1968-12/30/11)
[starting periods through 06/24/11]
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INTEREST RATE CHANGES WITHIN THE SUBSEQUENT 6 MONTHS AS % OF INITIAL RATE
(rolling weekly periods over the past 44 years: 1968-12/30/11)
[starting periods through 06/24/11]
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Jan-68 Jan-71 Jan-74 Jan-77 Jan-80 Jan-83 Jan-86 Jan-89 Jan-92 Jan-95 Jan-98 Jan-01 Jan-04 Jan-07 Jan-10

Total 0% - 10% 10% - 20% 20% - 30% 30% - 50% 50% +
Periods 2,269 71 609 694 517 378
Percent 100.0% 3.1% 26.8% 30.6% 22.8% 16.7%

Note: U.S. Treasury securities across the yield curve ranging from three months to 20+ years; weekly data (Friday) from the H.15
release; the change represents the maximum increase or decrease from the base period across the subsequent six months as a
percent of the base interest rate; five basis points are added to the range to reflect variations during the week. (Ver 1.1)
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INTEREST RATE CHANGES WITHIN THE SUBSEQUENT 6 MONTHS AS % OF INITIAL RATE
(rolling weekly periods over the past 10 years: 2002-12/30/11)
[starting periods through 06/24/11]
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INTEREST RATE CHANGES WITHIN THE SUBSEQUENT 6 MONTHS AS % OF INITIAL RATE
(rolling weekly periods over the past 10 years: 2002-12/30/11)
[starting periods through 06/24/11]
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Note: U.S. Treasury securities across the yield curve ranging from three months to 20+ years; weekly data (Friday) from the H.15
release; the change represents the maximum increase or decrease from the base period across the subsequent six months as a
percent of the base interest rate; five are basis points added to the range to reflect variations during the week.
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	>Daily % (min 2, max 27)

