FEDERAL RESERVE ;fafisticol relkeose

SELECTED INTEREST RATES AND BOND PRICES For Immediate Release
G.13 (Yields in per cent per annum) 1/ November 2, 1977
Weekly . Monthly
Instruments Oct. 1 | Oct. 8 | Oct. 15] Oct, 22| Oct. 29 | Sept. | Oct.
Federal funds (effective rate) 2/. . . . ... . 6.35 6.41 6.41 6.50 6.49 6.14 6.47
ommercial. paper .(prime,.90 to 139, days) Pt e e e 6.25 6.36 6.50 6.61 6.55 6.09 6.51
- Commercial paper (prime; 4.to 6 mos.) . .. .- .| -6:30 |- 6.39 | 6.5 | 6.66-:| 6.6 | ~6.17-}- 6.55 .. -
;' Finance paper placed-directly (3 ko 6 ‘o8 Yoo 6137 ] 6.23 .} 6.38.- 6.50 |. 6.50 |.-6.04 | 6.41 . -
Bankérs' acceptances (prime, 90 days) . . . . . . 6.30 6.485, 6.64 6.62 ! 6.53,, 6.16 | 6.57
,Prime loan.(large business prime rate-majority) .{. 7.25::}  7.50~ ...7.50, 7.50 ~1.75I01,g 7.13 .| 7.52
"Discount .rate (Federal -Reserve Bank of New ‘lork).A ,.5.75 .| 5.715 |. 5.75 . 5. 75 1. 6.00=]" 5,715, 1" s.80 o
"Yields on U.S. Government securit:les 3/ T R R . : o o
Auction Average (Issue date). . TR S i 1 ST O U I FE
3-month bill . . . .. i . ... ...|"5.98 | 6108 | 6.156 | 6.282 | 6.207 :'| 5.770 ' |  6.188 °
6-month b1l ", . . i 0L % . 0. i) 6.185 - 6.286 -] 6,381 6.496 6478 . }:'5.991." |- 6.410 .
tl-year Bill | . . . . . L L L4 . .4 ; : : 6.618 . :
Market Yields: = | : R U EECTE I A I . Tale S . : h
"3-momth bill . . . .l ... . ... o 5.8 ] 6.09 .. 6.32: 6.17 6.09 | 5.81 | 6.6 -
. 6-month bill . , . . . .;. e aie e g n ) 6.16 6.33 . |  6.52 6.49 6.37 | . 6.04 6.43
1-year bill .. . . . , .. eie v s eiew o of 6.21.° ] .6.38 | . 6.61, 6.59 6.49 T 6.13 6.52
. . Treasury constant matur:lt.ies lal_ AT ISR I R ' L : ] .
) l-year . . . . . O B XN 6.79 " 7.05 7.07 6.96 ©© 6.53 - 6.97
© 2-year . . . 4 . 4 s e e e ee ... .| 6.82 | 6.88 7.14 | 7.22 7.17 | 6.71 7.11
. Co3iyear . ... . b e s .l il 696 | 697 | 7.18 7.28 | 7.28 | 6.8 | 7.19
: . S-year . .. . i i . e .adte.ou|o7000 718 | 9.320] 7.3 .| 7.39 L 7.04 7.32
T=year . .. v i e e e e e T o)t 70260 20432 L) 104770 7.47 . 7.50 v 7.2L, 7.44 -
10-year . . . v s 4 e et ieT e e e W 7.60. | . 743 . 7.54 \7.55 . k.57 71.34 7.52
20-year . . .. . 4 ee iee e 4 ie s o] T7.61 7.63 7.72 7.73 1 | . 71.74 7.57 7.71
30-year . . . . . . . o ate s ai e e 7.68 7.71 7.79 7.79 ; 7.81 7.64 7.77
. Coupon issues.due in: 5/ . R : : o :
N 9 to12months . . . « . . u v o ..o . .| 6.64 6.77 T 7.02 [ 6.53 ' 6.96
3to5years . . . . . . e e e 6.98 7.05 ° 7.21 6.92 7:23° -
10 years or more (long—term) _g/; e W e 6.97 .| 7.01- 7.09 6.94 7.08 -
Price of long-term Treasury bonds ‘é/]_l .. L] 57.54 | 57.23 56.62 57,77 56,68
Lo 8.3 | 8.36 - 8.41 " | 8.3 | 8.42.
- 7.96 - )+ 7299 8.04 |- 7.92 . _‘8‘.04 .
S ' : e | 8,827 82 1. . | s.80. | 8.89 .~
"'State and local government: Aaa ‘(Moody®s) ..t \ . .5.217 _5.27 k75,317

"'1/ Average of daily’ flgures except for State and local government, which .are, based;won Thursda flgures 2/ 7—day
. average for statement week ended on preceding Wednesday. 3/ Bills _quoted_on bank discguxgt basis 4/ Yields on
actively traded issues adjusted to constant maturities. Source: U.S. Tteasury Department 5/ Unweighted ‘average:-
of all issues outstanding. 6/ Bonds neither due nor .callable in less_than 10 .years. 7/ Derived from. 'long-term"
,yx;elds ;a,bove on the basis of an assumed 20-year’ ‘bond wir_h "8/ As of October 7. 9/ As of

Dlgltlzed for?‘F&i’éER 24 10/ As of October 4.

http://fraser.stlouisfed.org/
Federal Reserve Bank of St. Louis



.13 continued ' Y7 7L T

_INTEREST RATES

" (Yields in per cent per annum)

Daily Federal :«;:11; ‘ : I}J.SV._ Government Securities 1/ ' »
October funds 90-119 3-mo 6-m6 1-yr Treasury constant maturities Coupons due in:
1977 days bill bill billj l1-yr 2-yr 3-yr 5-yr 7-yr  10-yr 20-yr  30-yr | 3-5 yrs Qver 10
3 6.60 6.38 5.951 6.26 [6.31] 6.72| 6.84] 6.94| 7.1317.29| 7.41 { 7.62} 7.70 7.04 7.00
4 6.43 6.30 6.10] 6.29 |6.33] 6.73] 6.84} 6.95] 7.1517.30| 7.40 | 7.62 | 7.69 7.03 7.00
5 6.03 6.35 6.131 6.32 |6.37) 6.77} 6.86] 6.96| 7.16 | 7.29 | 7.40 | 7.62| 7.69 7.01 7.00
6 6.41 6.38 6.13} 6.39 |6.42) 6.83] 6.89) 6.98] 7.23| 7.34 | 7.44 | 7.63} 7.72 7.08 7.01
7 6.40 6.40 6.121 6.39 |6.45| 6.88] 6.96] 7.03] 7.25]7.38) 7.48 | 7.66| 7.73} 7.11 7.03
10 M A R | K E { T ¢ | L 0 S E D
11 6.67 6.45 6.27] 6.46 16.55}| 6.97| 7.06) 7.11}7.30| 7.46 | 7.54 | 7.69] 7.77 7.16 7.07
12 6.20 6.50 6.36)] 6.55 |6.64| 7.08| 7.14| 7.181 7.3417.48 7.5 | 7.72} 7.79 7.21 7.10
3 6.53 6.50 6.36] 6.55 |6.64] 7.09) 7.19| 7.2217.34{7.48) 7.54 | 7.74 ] 7.79 7.23 7.11
‘ 6.48 6.55 6.29| 6.50 {6.60) 7.05) 7.17y 7.22 | 7.3L | 7.46| 7.54 | 7.72} 7.79 7.23 7.09
17 6.50 6.63 6.28] 6.52 |6.62| 7.09] 7.22| 7.26|7.33}7.45| 7.55 | 7.73} 7.79 7.25 7.10
18 6.46 6.63 6.281 6.53 |6.63] 7.10| 7.23} 7.28 }7.36 ) 7.49} 7.55 | 7.73} 7.80 7.29 7.11
19 6.59 6.63 6.14) 6.47 {6.59] 7.07} 7.22} 7.28)7.35}7.47 ) 7.54 | 7.73| 7.79 7.30 7.11
20 6.51 6.63 6.09] 6.46 16.56 ) 7.03| 7.20| 7.28 | 7.36 | 7.47 | 7.54 | 7.71| 7.78 7.31 7.11
21 6.44 6.55 6.081 6.47 |6.57]17.04 7.22} 7.31{7.39|7.48}| 7.55 { 7.73} 7.79 7.33 7.11
24 6.47 6.55 6.13)6.39 |6.49) 7.00|7.20} 7.29{7.39{7.50| 7.56 | 7.74] 7.80 7.33 7.12
25 6.50 6.55 6.15] 6.40 |6.52| 6.98 ) 7.20} 7.31}7.41|7.51 ) 7.58 | 7.75| 7.81 7.34 7.12
26 6.61 6.55 6.10] 6.37 {6.50]| 6.96] 7.17| 7.30 | 7.407.50} 7.57 | 7.74| 7.81 | 7.34 7.12
27 6.57 6.55 )} 6.05]}6.35 |6.4816.94} 7.14] 7.26 |7.38}7.49) 7.56 | 7.74] 7.81 7.31 7.12
28 6.49 b6.55 6.01] 6.32 16.46 | 6.92| 7.14| 7.24 ) 7.38 | 7.48§ 7.56 | 7.74] 7.81 .. 7.30 7.12
31 6.60 -6.55 6.18 6.51 {6.631 7.08 - 7.34 T4L17.54 ) 7.62 | 7.76) 7.83 { 7.35 7.12
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‘ Bills quoted on a bank discount basis.






