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FEDERAL RESERVE statistical release

G 13 (415)

For immediate release
SELECTED INTEREST RATES January 7, 1982

Yields in percent per annum

— Week ending
nstruments DEC l DEC J DEC J DEC B/ | 1981
e 4 1 18 25 1 DEC ANY
¥EDERAL PUNDS (ZFFECTIVE) 1/ 12.48 12.00 12.26 12.43 12.54 12.37 16. 38
CCHMERCIAL PAPER 2/ 3/ )
1-40NIH 11.48 11.70 12.39 12.64  12.59 12.16 15.69
3-8CONTH 11.38 11.61 12.33 12.65  12.66 12.12 15.32
o-HONIH 11.30 11.60 12.34 12,71 12.78 12.14 12,76
FINANCE PAPER PLACED DIBRECTLY 2/
1-s0%318 11.09 13,49 12.15 12.51 1222 11.89 15. 30
3-3GNTH 10.86 10.80 11.29 11.76  12.00 1.3 14.08
6-HONIE 10.84 10.81 11.26 11,56  11.82 11,24 13.73
SANKERS ACCEPTANCES (ICP RATED) 2/
3-MONTH 11.31 11.66 12.26 12.80  12.63 12.13 15.32
6-4CHNIB 11.47 11.78 12.30 12.91 12.90 12.27 14.66
CUS (SECCNCABY MARKET)
1-HONTH 11.55  11.82 12,49 12.80  12.64 12.27 | 15.91
3-4ONTH 11.62 11.96 12.68 13.16  13.03 12.49 15.91
5-NONIH 12.13 12.46 13.15 13.83  13.80 13.07 15.77
5ASK PRINE LOAN 1/ 4/ 15.93 15.75 15.75 15.75 15.75 15.75 18.87
5I3COUNT WINDOW BCaRGRING 1/ 5/ 13.00 12,14 12.00 12.00 12.00 12.10 13.41
J.S.GOVEENNENT SECORITIES
TREASUBY BILLS 2/
AUCTION AVERAGE (ISSUE DAIE)
3-4ONTH 10.400  10.404 11,101 11.037  11.690 10.926  h4.077
€~4CNTH 10.701  10.772  11.585  11.838  12.448 1,671 13,811
1-YEAR 10.506 12.501 11.504 13,348
SECCNDARY MABKET
3-HONTH 10.39 10.47 10.9% M8 11,35 10.85 164.03
6-HONTH 10.83 11.06 11.51 12,03 12.25 11.52 13.80
1-YEAR 10.85 11.13 11.53 12,16 12,23 11.57 13,14
TZEASURY CCNSTANI MATUBITIES 6/
1-YEAR 12.00 12.32 12.79 13.56  13.68 12.85 14.78
2-12AR 12.61 12.92 13.22 13.86  13.88 13.29 14.56
3-YRAR 13.06 13.46 13.56 14.15  14.09 13.66 144
S-YEAR 13.03 13.47 13.44 14.03 14,00 13.60 4. 24
7-1EAR 13.10 13.51 13.47 13.99 14.04 13.62 14.06
10-Y2AR 13.32 13.66 13.58 14.00 14.07 13.72 13.91
20-Y2AR 13.32 13.66 13.58 14.00 1411 13.73 13.72
30-YEAR 13.05 13.40 13.35 13.70  13.78 13.45 13,44
CONPOSITE
GVEE 10 YZiBS (LONG-TZRE)7/ 12,61 12.81 12.78 13.12 13.26 12.88 12.87
CORPCRAIE BCNDS (MOODYS), SEASCHED
ALL INDUSTRIES . 15.05 15.25 15.37 15.56  15.69 15.38 15.06
i 13.99 14,16 w11 16,36 14,50 14.23 14.17
TV 15.15 16.42 16.55 16.75  16.86 16.55 16.04
5.ATE & LCCAL EONDS(HCODYS) ,AAd 10.70 11.33 11.95 11.95  11.95 11.70 10. 43
CONVENTICNAL MORTGAGES 8/ 16.90 16.94 16.90 16.95  17.04 16.92 16.63

1. WEBKLY PIGURES ARE AVEBEAGES OF 7 CALENDAR DAYS ENDING ON WEDNESDAY OP THE CURRENT WEEK;
MCHTHLY FIGURES INCLUDE EACH CALENDAR DAY IN THE MONTH.

2. QUOTED ON SANK-DISCOONT BASIS.

3. BAIBS QN CGHMERCIAL PAPER PLACED POB FIENS WHOSE BOND RATING IS AA OR THE EQUIVALENT.

4. FEATE CHARGED BY BANKS ON SHORT~TERM BUSINESS LOANS.

5. FEA4E POE THE FEDERAL RESEERVE BANK OF NEW YORK.

6. YIELDS CN ACTIVELY TRADED ISSUBS ADJUSTED TO CONSTANT MATURITIES. SOURCE: U.S. TREASURY.

7. UNWEIGHIEL AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHER DUE NOR CALLABLE IN LESS THAN 10 YEARS,
INCLUDING SEVERAL VERY LOW YIELDING "PLOWER®™ BORDS.

8. CONTRACT INT2E2ST BATES OF COMMITHEZNTS POR PIRST MORTGAGES. SOUBCE: FHLAC.

NOTE: WEEKLY AND MONTHLY PIGURES ABE AVERAGES OP DAILY RATES, BXCEPT FOR STATE & LOCAL BONDS
AMD CONVEMTIONAL MORTGAGES, WHICH ARE BASED OW THORSDAY AND FRIDAY PIGURES RESPECTIVELY.
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G. 13 (CONTINUED)

DAILY INIEBEST RATES
(YIELDS IN PERCENT PER ANNUY)

PEDERAL COMA.

cbs

U.S. GOVERNMENT SECURIIIES
PONDS PAPER SECONDARY
2/ MABKET TREASURY BILLS 2/ TEEASURY CONSTANT HATURITIES
3-n0. 3-80. 3~80. 6-M0. 1-YER. 1-1IR. 2-YR. 3-YR. 5-1&. 7-YR. 10-YBR. 20-YR. 30-YR.
L]
1981-DEC 1 13.03 11.01 1.77 10. 49 10.98 10.96 12.13 12.71 13.22 13.11 13.17 13.37 13.37 13.0¢

-DEC 2 12.43 11.484 11.78 10.62 11.14 11.15 12.36 12.89 13.25 13.25 13.31 13.49 13.49 13.21
-DEC 3 12.65 11.65 12.00 10.52 11.00 11.04 12.22 12.88 13.26 13.21 13.27 13.45 13.45 13.1C
~DEC 4 11.83 11.25 11.33 9.94 10.34 10.42 11.47 12.23 12.75 12.80 12.89 13.15 13.15 12.89
-DEC 17 11.89 11.15 11.43 10.22 10.70 10.77 11.89 12.58 13.19 13.22 13.29 13.50 13.50 43.26
-DEC 8 11.95 11.46 1.7 10.26 10.70 10.80 11.93 12.65 13.25 13.23 13.29 13.50 13.50 13.2%
~DEC 9 12.27 11.44 11.80 10.38 11.00 11.05 12.23 12.87 13.39 13.40 13.45 13.64 13.64 13.3¢%
~DEC 10 12.30 11.74 12.17 10.68 11.32 11.37 12.61 13.16 13.75 13.77 13.78 13.80 13.80 13.58
~DEC 11 12.22 12.25 12.62 10.82 11.56 11.65 12.94 13.35 13.70 13.73 13.75 13.84 13.84 13.55
-DEC W4 12.28 12.54 13.05 10.95 14.60 11.63 12.91 13.39 13.67 13.55 13.56 13.62 13.62 13.34
-DBC 15 12.25 12.27 12.49 10.89 11.41 11.42 12.67 13.10 13.45 13.35 13.39 13.55 13.55 13.30
~DEC 16 12.35 12.18 12.39 10.87 11.40 11.43 12.67 13.04 13.44 13.36 13.43 13.53 13.53 13.32
-DEC 17 12.38 12.23 12.61 1.1 11.67 11.68 12.97 13.37 13.68 13.55 13.58 13.71 13.71 13.48
-DEC 18 12.28 12.42 12.85 10.87 11.48 11.50 12.75 13.19 13.57 13.40 13.41 13.51 13.51 13.30
-DEC 21 12.33 12.48 12.96 11.10 11.84 11.92 13.25 13.61 13.95 13.87 13.83 13.83 13.83 13.55
=-DEC 22 12.54 12.65 3.1 11.03 11.93 12.06 13.43 13.77 w. 1 14.03 14.02 14.02 14.02 13.65
-DEC 23 12.92 12.73 13.34 11.32 12.30 12.42 13.85 14.12 14.37 14.20 14.14 4.4 14.14 13.85
<DBC 24 12.30 12.75 13.21 11.10 12.03 12.24 13.69 13.95 14.17 14.03 13.98 14.01 14.01 13.76
-DEC 25 M A R
-DBC 28 12.72 12.73 13.06 11.27 12.32 12.41 13.91 14.02 4.4 14.01 14.01 14.01 14.01 13.72
-DEC 29 12.97 12.69 13.07 11.70 12.42 12.34 13.82 13.98 .15 w. 1 14.09 14.12 14.12 13.88
-DEC 30 12.86 12.61% 13.10 11.36 12.27 12.20 13.65 13.90 14.07 14.06 14.07 14.17 14.26 13.86
-DEC 31 13.13 12.60 12.90 11.08 11.98 11.97 13.35 13.63 13.99 13.97 13.97 13.98 14.04 13.65
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