
Daily Network Term Structure Communities  
 US_LIBOR_Interest_Rates_FRED

(_oio_) 
  Stochastic Discount Factor Models 

 Mon Jul 15 13:55:33 2019

N
um

er
ic

s 
&

 M
ac

hi
ne

 L
ea

rn
in

g 
&

 A
na

ly
tic

s

USD3MTD156N

USD1MTD156N

USD2MTD156N

USD12MD156N

USD6MTD156N

MORTGAGE30US

MORTGAGE15US

MORTGAGE5US

DGS2

DGS3

DGS5
DGS7

DGS10

DGS20

DGS30

DGS1MO

DGS3MO

DGS6MO

DAAA

DBAA

DFF

DGS1

DFEDTARU

IOERDFEDTARL


