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STIR & Policy Expectations
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Note: [1] Updated as of Tuesday 5:00pm ET [2] All Board of Govenors data are released on a weekly basis on Mondays at 4:15pm ET                                
[3] All currencies are U.S. dollar paired
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Figure 3: U.S. Dollar Performance against Developed 
and EM Currencies since last FXC Meeting
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Note: Both indexes include only advanced foreign economies

Figure 4: U.S. Trade-Weighted Dollar Index and Two-Year Interest 
Rate Differentials
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Figure 6: Three-Month Cross Currency Basis Spreads
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Figure 2: Broad Trade-Weighted U.S. Dollar
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Note: Implied volatility is measured by the CVIX Index
Source: Bloomberg L.P. 

Figure 5: Foreign Exchange Implied Volatility 
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