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Pricing Date 28/4/22
Region: United States Instrument: Fed Funds Futures
Target Rate 0.5
Effective Rate 0.33
Cur. Imp. O/N Rate 0.329
Meeting #Hikes/Cuts  Imp. Rate A Implied Rate
16/3/2022 T:1 0.28 0.36
4/5/2022 2.0 0.51 0.84
15/6/2022 4.3 1.06 1.39
27/712022 6.1 1.52 1.85
21/9/2022 7.6 1.91 224
2/11/2022 8.7 2.17 2.50
14/12/2022 9.5 2.37 2.70
1/2/2023 10.0 2.51 2.84
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