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SELECTED INTEREST RATES February 3, 1982

Yields n percent per annum

Week ending 1981 1902
instruments JAN | JAN [ Jaw ' JAN JAN DEC JaN
1 8 15 22 | 29
PNFEAL FUNDS (SFPPCTIVE) 1/ 12.54 12.98 12.42 12.9¢ 13.98 12.37 13.22
COMMTRCIAL PAPER 2/ 3/
1-%CYTH 12.59 12.47 12.53 12.98 13.64 12.16 12.99
-4OUTH 12.66 {2.55 12.75 13.24 13.83 12,12 12.00
F-MONTH 12.78 12.81 13.18 13.56 13.87 12,14 12.35
FINAYCE PAPF® PLACED DIPECTLY 2/
1-MCXTH 12.22 12.20 12.27 12.76 13,43 11.89 12,567
3-¥CONTH 12.00 12.17 12.33 12.64 13.11 1. 31 12.56
€-M0NTH 11.82 12.07 12.42 12.66 13.11 11.24 12,54
EANKEPS ACCEPTANCES (TOP PATED) 2/
1-40NTH 12.63 12,43 12.85 13.29 13.68 12.13 13.9¢
€-MONTH 12.90 12.85 13.29 13.52 13.57 12.27 13,11
CDS (SECONNARY MARF®T)
1-MONTYH 12,64 12.57 12.67 13.08 13.80 12.27 13.M2
A-MONTH 13.03 12.91 13.22 13.66 14,20 12.40 13.¢1
£-MONTH 13.80 13.72 14,21 14,48 14.58 13.07 14.25
BENK PRIME LOAN 1/ 4/ 15.75 15.75 15.75 15.75 15.75 15.75 15.75
DISCOUNT WINDOW BORROWING 1/ 5/ 12,00 12.00 12.00 12.00 12.00 12.10 12.00
U.5.GOVERNMFNT SECURITIES
TFRASURY BYLLS 2/
AGCTICN AVEPAGE (ISSUE DATE)
3-MONTH 11.690 11.658 12,121 12,505  13.364 10.92F (12,812
6-MONTH 12.448 12.282  12.806  13.102  13.530 11.471  (12.930
1-YPAP 12,501 13.143 11.504  [13.143x
SECONDARY MARKET
3-moNTH 11.35 11.59 12.07 12.66 12.79 10.85 12.28
6-MONTH 12.25 12.37 12.85 13.13 12.96 11.52 12.93
1-YEA® 12.23 12.34 12.84 13.11 12.78 11.57 12.77
TREASURY CONSTANT MATORITIES 6/
1-YEAR 13.68 13.80 14.39 14.72 14,37 12.85 14.32
2-YEAR 13.88 16.12 16.€7 14.93 14.55 13.29 14,57
3-YEA® 14.09 14.32 14.73 18.92 18,57 13.66 14,60
5-YPAR 14.00 14.46 14.79 14.81 14.52 13.60 14,65
7-YPAR 14,04 14.54 14.84 14.80 14.48 13.62 14.67
10-YEBA® 14,07 16,87 14.76 14.73 14,42 13.72 14.59
20-YEAR 14. 11 14.53 14.74 16.62 14,37 13.73 18,57
30-YEAR 13.78 14.15 14.38 14.28 14.09 13.45 14.22
COMPCSITE
OVER 10 Y2PPS(LONG-TERM)7/ 13.26 13.65 13.89 13.81 13.57 12.8% 12,73
CORPORATE BONDS (MOODYS), SEASONED
ALL INDUSTRIES 15.69 15.86 16.07 16.16 16.14 15.38 16,08
AR 14.50 14.81 15.29 15.36 15.27 14.23 15.18
RRA 16.86 16.95 17.12 17.14 17.17 16.55 17.10
STATP % LOCAL BONDS (MOODYS),AAR 11.95 12.00 12.50 12.50 12.20 11.70 12.30
CONVPNTTONAL MORTGAGES 8/ 17.04 17.30 17.44 17.61 17.59 16.95 17.49

1. WEPRLY PIGOEES ARE AVBRAGES O¥ 7 CALENDAR DAYS ENDING ON WPDNESDAY OF THE CUPRENT WEEK;
MONTHLY FIGUPRES INCLJIDE EACH CALPNDAR DAY IN THE MONTH.

2. QUOTED ON BANK-DISCOUNT BASIS.

3. PATES ON COMNERCIAL PAPER PLACED POR PIRMS WHOSE BOND RATING IS AA OR THE EQUIVALENT.

4. RATF CHAREFD BY BANKS ON SHORT-TEPM BOUSINESS LOANS.

5. RAT® POP THE FEDEPAL RESERVE BANK OF NEW YORK.

6. YIELDS ON ACTIVELY TRADED ISSUES ADJUSTED TO CONSTANT MATURITIES. SOURCE: U.S. TREASUPY.

7. UONREIGHTED AVERAGE OF ALL ISSURS DOUTSTANDING OF BONDS NEITHER DUE NOR CALLABLE IN LESS THAN 10 YFar
TNCLUDING SBVERAL VERY LOW YIEBLDING "PIOWER"™ BONDS.

8. CONTRACT INTE2F®ST RATES CN COMMITMENTS POP FTRST MORTGAGES. SOURCE: FHLAHC.

* 1981 ANNUAL AVERAGE WAS REVISED TO 13.159.

Digitized for W3f¢X=Re22RLY AND MONTRLY FIGURES ARE AVEPAGES OF DAILY PATES, EXCEPT FOR STATE £ LOCAL BONDS
hitp://fraser stlouisfeNTy FONVENTIONAL ORTGASES, WUICH AE BASED ON TUPSDAY AND FRITAY PIGURES RESPECTIVELY.
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G. 13 (CONTINUED)

DAILY INTEREST RATES
(YIELDS IN PERCENT PEK ANNUH)

FEDERAL COMM. Cbs U.S. GOVERNMENT SECURITIES
FUNDS PAPER SECONDARY
2/ MARKET TREASURY BILLS 2/ TREASURY CONSTANT MATURITIES
3-M0. 3-H40. 3-M0. 6-M0. 1-YR. 1-YR. 2-YR. 3-YR- 5-YR. 7-YR. 10-YR. 20-YR. 30-YR.

1982-JAN  TREFRIRARKREKRREEREREERERRRREERRRARRRRERR AR R R RERRERRRERE AR R AR B SRR RN AR ERR KRR KRR R RRR R R R R AR R R R AR AR
-JAN 13.31 12.52 12.83 11.39 12.20 12.15 13.56 13.87 14.06 14.15 14.16 14.19 14.24 13.87

4
-JAN 5 12.90 12.84 13.30 11.72 12.42 12.37 13.83 14.09 14.34 14.41 14.42 14.44 14.52 14.14
-JAN 6 12.12 12.44 12.72 11.64 12.44 12.43 13.91 14.19 14.41 14.60 14.73 14.59 14.67 14.28
-JAN 7 12.37 12.47 12.98 11.66 12.46 12.45 13.93 14.33 14.48 14.66 14.81 14.63 14.71 14.32
-JAN 8 12.12 12.46 12.74 11.52 12.32 12.32 13.75 4.1 14.33 .47 14.60 14.48 14.52 14.13

-JAN 11 12.64 12.61 13.02 11.97 12.81 12.77 14.31 14.55 14.69 14.83 14.92 14.81 14.80 14.43
-JAN 12 12.88 2.7 13.26 11.96 12.68 12.66 14.18 14.49 14.59 14.70 14.75 14.62 14.64 14.27
-JAN 13 12.66 12.70 13.13 12.14 12.95 12.94 14.51 14.78 14.77 14.86 14.90 14.83 14.85 1447
-JAN 14 12.75 12.88 13.40 12.06 12.84 12.85 14.41 4.7 14.74 14.69 1077 14.70 14.65 14.31
-JAN 15 12.47 12.84 13.31 12.21 12.96 12.96 1w.53 14.81 14.85 14.86 14.87 14.82 14.76 14.41
-JAN 18 12.92 13.09 13.60 12.25 12.95 12.95 14.53 14.83 14.89 14.77 14.82 14.75 14.60 14.27
-JAN 19 13.35 13.02 13.46 12.56 13.07 13.02 14.59 14.79 14.82 14.79 14.83 14.80 14.74 14.36
-JAN 20 14.26 13.33 13.71 12.72 13.12 13.15 14.75 15.02 15.01 14.90 14.86 14.81 14.68 14.32
-JAN 21 13.51 13.3¢ 13.67 12.77 13.23 13.20 14.80 14.96 14.86 14.75 14.73 14.62 14.54 14.21
-JAN 22 13.80 13.43 13.86 13.02 13.30 13.24 14.94 15.06 15.00 14.85 14.78 14.69 14.55 14.24
-JAN 25 14.89 14.21 14.79 13.32 13.44 13.20 14.89 14.93 14.90 14.80 14.73 14.62 14.51 14.20
~JAN 26 14.04 14.09 14.58 13.02 13.11 12.91 14.53 14.70 14.71 14.63 14.57 14.54 .4y 14.19
~JAN 27 13.99 13.60 14.01 12.80 12.96 12.80 14.39 14.57 14.66 14.62 14.55 14.51 14.45 14.17
-JAN 28 14.06 13.67 .00 12.28 12.59 12.47 13.98 14.33 14.33 14.33 14.32 14.29 14.25 13.98
-JAN 29 14,21 13.57 12.83 12.52 12.70 12.53 14.04 14.24 14.26 .24 14.23 14.14 14.21 13.91
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