ATSIX: Term Structure of Real Interest Rates

Average annualized real interest rate.

Percentage points

3.00

2.75

2.50

2.25 \
2.00 — — \
\ February 2024
1.75 February 2023 —
\ January 2024
1.50
1.25 \

Tem—

1.00

[ |
12 24 36 48 60 72 84 96 108 120
Months ahead

Source: Research Department, Federal Reserve Bank of Philadelphia.



