
FEDERAL RESERVE statistical release 

SELECTED INTEREST RATES 
Yields m percent per annum 

For immediate release 

F e b r u a r y 3, 1982 

Week ending 1981 1 9P2 
instruments JAN | JAN JAN JAN JAN DEC JAN 

1 1 8 15 22 29 

FPDFFAL FUNDS (EFFECTIVE) 1 / 12.54 1 2 . 9 8 1 2 . 42 1 2 . 9 6 1 3 . 9 8 1 2 . 3 7 1 3 . 2 2 
COMMERCIAL ®APER 2 / 3 / 

1 - * C V T H 1 2 . 5 9 1 2 . 4 7 1 2 . 5 3 1 2 . 9 8 1 3 . 6 4 1 2 . 16 1 2 . 9 3 
3-MONTH 1 2 . 6 6 i 2 . 5 5 1 2 . 7 5 1 3 . 2 4 1 3 . 8 3 12 . 12 1 3 . 0 9 
£-MONTH 1 2 . 7 8 1 2 . 8 1 1 3 . 1 8 1 3 . 5 6 1 3 . 9 7 1 2 . 1 4 1 3 . 3 5 

FINANCE PAPER PLACED DIRECTLY 2 / 
1-MONTH 1 2 . 2 2 1 2 . 2 0 1 2 . 2 7 1 2 . 7 6 1 3 . 4 3 1 1 . 8 9 1 2 . 6 7 
3-MONTH 1 2 . 0 0 1 2 . 17 1 2 . 3 3 1 2 . 6 4 1 3 . 1 1 1 1 . 3 1 12 . 5 * 
6-MONTH 1 1 . 8 2 1 2 . 0 7 1 2 . 42 1 2 . 6 6 1 3 . 1 1 1 1 . 2 4 1 2 . 5 6 

BANKERS ACCEPTANCES (TOP RATED) 2 / 
3-MONTH 1 2 . 6 3 1 2 . 4 3 1 2 . 8 5 1 3 . 2 9 1 3 . 6 8 1 2 . 1 3 1 3 . O f 
f -MONTH 1 2 . 9 0 1 2 . 8 5 1 3 . 2 9 1 3 . 5 2 1 3 . 5 7 12 . 27 1 3 . 1 1 

CDS (SECONDARY MARKET) 
1 - MONTH 1 2 . 6 4 1 2 . 5 7 1 2 . 6 7 1 3 . 0 8 1 3 . 8 0 1 2 . 2 7 1 3 . ^ 3 
T-MONTH 1 3 . 0 3 1 2 . 9 1 1 3 . 22 1 3 . 6 6 1 4 . 2 4 1 2 . 4 o 13 . C 1 
6-MONTH 1 3 . 8 0 1 3 . 7 2 1 4 . 2 1 1 4 . 48 1 4 . 5 8 1 3 . 0 7 1 4 . 25 

SANK PRI ME LOAN 1 / 4 / 15.75 1 5 . 7 5 1 5 . 7 5 1 5 . 7 5 1 5 . 7 5 1 5 . 7 5 15 . 75 
DISCOUNT WINDOW BORROWING 1 / 5 / 12.00 1 2 . 0 0 1 2 . 0 0 1 2 . 0 0 1 2 . 0 0 1 2 . i n 1 2 . 3 0 
U.S.GOVERNMENT SECURITIES 

TREASURY B I L L S 2 / 
AUC^ICN AVERAGE ( ISSUE DATE) 

3-MONTH 11.690 1 1 . 6 5 8 1 2 . 1 2 1 1 2 . 5 0 5 1 3 . 3 6 4 1 0 . 9 2 6 1 2 . 4 12 
6-MONTH 12.448 1 2 . 2 8 2 1 2 . 8 0 6 1 3 . 1 0 2 1 3 . 5 3 0 1 1 . 4 7 1 1 2 . 9 3 0 
1-YEAR 12.501 1 3 . 1 4 3 1 1 . 5 0 4 1 3 . 1 4 3 * 

SECONDARY MARKET 
3-MONTH 1 1 . 3 5 1 1 . 5 9 1 2 . 0 7 1 2 . 6 6 1 2 . 7 9 1 0 . 8 5 1 2 . 28 
6-MONTH 1 2 . 2 5 1 2 . 3 7 1 2 . 8 5 1 3 . 1 3 1 2 . 9 6 1 1 . 5 2 1 2 . 9 3 
1 - Y E A * 1 2 . 2 3 1 2 . 3 4 1 2 . 8 4 1 3 . 1 1 1 2 . 7 8 1 1 . 5 7 1 2 . 7 7 

TREASURY CONSTANT MATURITIES 6 / 
1-YEAR 1 3 . 6 8 1 3 . 8 0 1 4 . 3 9 1 4 . 7 2 1 4 . 3 7 1 2 . 8 5 1 4 . 3 2 
2-YEAR 1 3 . 8 8 1 4 . 1 2 1 4 . 6 7 1 4 . 9 3 1 4 . 5 5 1 3 . 2 9 14.%7 
3-YEAR 1 4 . 0 9 1 4 . 3 2 1 4 . 7 3 1 4 . 9 2 1 4 . 5 7 1 3 . 6 6 1 4 . 6 4 

5-YEAP 1 4 . 0 4 1 4 . 4 6 1 4 . 7 9 1 4 . 8 1 1 4 . 5 2 1 3 . 6 0 1 4 . 6 5 
7-YFAR 1 4 . 0 4 1 4 . 5 4 1 4 . 8 4 1 4 . 8 0 1 4 . 4 8 1 3 . 6 2 14 . 6 

1 0 — Y E A D 1 4 . 0 7 1 4 . 4 7 1 4 . 7 6 1 4 . 7 3 1 4 . 4 2 1 3 . 7 2 1 4 . 5 0 

20-YEAR 1 4 . 11 1 4 . 5 3 1 4 . 7 4 1 4 . 6 2 1 4 . 3 7 1 3 . 7 3 14 . 
30-YEAR 1 3 . 78 1 4 . 1 5 1 4 . 3 8 1 4 . 2 8 1 4 . 0 9 1 3 . 4 5 1 4 . 2 2 

COMPOSITE 
13. 73 OVER 10 YEAPS(LONG-TERM) 7 / 1 3 . 2 6 1 3 . 6 5 1 3 . 8 9 1 3 . 8 1 1 3 . 5 7 1 2 . 8 9 13 . 73 

CORPORATE BONDS (MOODYS), SEASONED 
16 . 0< ALL INDUSTRIES 1 5 . 6 9 1 5 . 8 6 1 6 . 0 7 1 6 . 1 6 1 6 . 1 4 1 5 . 3 8 16 . 0< 

AAA 1 4 . 5 0 1 4 . 8 1 1 5 . 2 9 1 5 . 3 6 1 5 . 2 7 1 4 . 2 3 1 5 . 19 
PA A 1 6 . 8 6 1 6 . 95 1 7 . 12 1 7 . 14 1 7 . 17 1 6 . 5 5 17 . 10 
STATE & LOCAL BONDS (MOODYS) ,AAA 1 1 . 9 5 1 2 . 0 0 1 2 . 5 0 1 2 . 5 0 1 2 . 2 0 1 1 . 7 0 12.30 
CONVENTIONAL MORTGAGES 8 / 1 7 . 0 4 1 7 . 3 0 1 7 . 4 4 1 7 . 6 1 1 7 . 5 9 1 6 . 9 5 1 7 . 49 

1 . WEEKLY FIGURES APE AVERAGES 0 * 7 CALEHDAP DAYS ENDING ON WEDNESDAY OF THE CURRENT REEK; 
MONTHLY FIGURES INCLUDE EACH CALENDAR DAY I N THE MONTH. 

2 . QUOTED ON BANK-DISCOUNT B A S I S . 
3 . PATES ON COMMERCIAL PAPER PLACED FOR FIRMS WHOSE BOND RATING I S AA OR THE EQUIVALENT. 
4 . RATE CHARGED BY BANKS ON SHORT-TERM BUSINESS LOANS. 
5 . RATE FOP THE FEDERAL RESERVE BANK OF NEK YORK. 
6 . Y IELDS ON ACTIVELY TRADED ISSUES ADJUSTED TO CONSTANT MATURIT IES. SOURCE: U . S . TREASURY. 
7 . UNWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHER DUE NOR CALLABLE I N LESS THAN 10 YEAP 

INCLUDING SEVERAL VERY LOW Y IELDING "FIOWER" BONDS. 
8 . CONTRACT INTEREST PATES ON COMMITMENTS POP F IRST MORTGAGES. SOURCE: FHLMC. 
* 1981 ANNUAL AVERAGE WAS REVISED TO 13.159. 

NOTE: WEEKLY AND MONTHLY FIGURES ARE AVERAGES OF DAILY RATES, EXCEPT FOR STATE f- LOCAL BONDS 
AND CONVENTIONAL MORTGAGES, W»ICH APE BASED ON THURSDAY AND FRIDAY FIGURES RESPECTIVELY. 
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G. 13 (CONTINUED) 

D A I L Y INTEREST RATES 
( Y I E L D S I N PERCENT PER ANNUM) 

FEDERAL COMM. CDS U . S . GOVERNMENT S E C U R I T I E S 
FUNDS PAPER SECONDARY 

2 / MARKET TREASURY B I L L S 2 / TREASURY CONSTANT MATURIT IES 

3 - M O . 3 - M O . 3 - M O . 6 - M O . 1 - Y R . 1 - Y R . 2 - Y R . 3 - Y I U 5 - Y R . 7 - Y R . 1 0 - Y R . 2 0 - Y R . 3 0 - Y R . 

1 9 8 2 - J A N 
- J A N 4 1 3 . 3 1 1 2 . 5 2 1 2 . 8 3 1 1 . 3 9 1 2 . 2 0 1 2 . 1 5 1 3 . 5 6 1 3 - 8 7 1 4 . 0 6 1 4 . 1 5 1 4 . 1 6 1 4 . 1 9 1 4 . 2 4 1 3 . 8 7 
- J A N 5 1 2 . 9 0 1 2 . 8 4 1 3 . 3 0 1 1 . 7 2 1 2 . 4 2 1 2 . 3 7 1 3 . 8 3 1 4 . 0 9 1 4 . 3 4 1 4 . 4 1 1 4 . 4 2 1 4 . 4 4 1 4 . 5 2 1 4 . 1 4 
- J A N 6 1 2 . 1 2 1 2 . 4 4 1 2 . 7 2 1 1 . 6 4 1 2 . 4 4 1 2 . 4 3 1 3 . 9 1 1 4 . 1 9 1 4 . 4 1 1 4 . 6 0 1 4 . 7 3 1 4 . 5 9 1 4 . 6 7 1 4 . 2 8 
- J A N 7 1 2 . 3 7 1 2 . 4 7 1 2 . 9 8 1 1 . 6 6 1 2 . 4 6 1 2 . 4 5 1 3 . 9 3 1 4 . 3 3 1 4 . 4 8 1 4 . 6 6 1 4 . 8 1 1 4 . 6 3 1 4 . 7 1 1 4 . 3 2 
- J A N 8 1 2 . 1 2 1 2 . 4 6 1 2 . 7 4 1 1 . 5 2 1 2 . 3 2 1 2 - 3 2 1 3 - 7 5 1 4 . 1 1 1 4 . 3 3 1 4 . 4 7 1 4 . 6 0 1 4 - 4 8 1 4 . 5 2 1 4 . 1 3 
- J A N 11 1 2 . 6 4 1 2 . 6 1 1 3 . 0 2 1 1 . 9 7 1 2 . 8 1 1 2 . 7 7 1 4 . 3 1 1 4 . 5 5 1 4 . 6 9 1 4 . 8 3 1 4 . 9 2 1 4 . 8 1 1 4 . 8 0 1 4 . 4 3 
- J A N 12 1 2 . 8 8 1 2 . 7 1 1 3 . 2 6 1 1 . 9 6 1 2 . 6 8 1 2 . 6 6 1 4 . 1 8 1 4 . 4 9 1 4 . 5 9 1 4 . 7 0 1 4 . 7 5 1 4 . 6 2 1 4 . 6 4 1 4 . 2 7 
- J A N 13 1 2 . 6 6 1 2 . 7 0 1 3 . 1 3 1 2 . 1 4 1 2 . 9 5 1 2 . 9 4 1 4 . 5 1 1 4 . 7 8 1 4 . 7 7 1 4 . 8 6 1 4 . 9 0 1 4 . 8 3 1 4 . 8 5 1 4 . 4 7 
- J A N 14 1 2 . 7 5 1 2 . 8 8 1 3 . 4 0 1 2 . 0 6 1 2 . 8 4 1 2 . 8 5 1 4 . 4 1 1 4 . 7 1 1 4 . 7 4 1 4 . 6 9 1 4 . 7 7 1 4 . 7 0 1 4 . 6 5 1 4 . 3 1 
- J A N 15 1 2 . 4 7 1 2 . 8 4 1 3 . 3 1 1 2 . 2 1 1 2 . 9 6 1 2 . 9 6 1 4 . 5 3 1 4 . 8 1 1 4 . 8 5 1 4 . 8 6 1 4 . 8 7 1 4 . 8 2 1 4 . 7 6 1 4 . 4 1 
- J A N 18 1 2 . 9 2 1 3 . 0 9 1 3 . 6 0 1 2 . 2 5 1 2 . 9 5 1 2 . 9 5 1 4 . 5 3 1 4 . 8 3 1 4 . 8 9 1 4 . 7 7 1 4 . 8 2 1 4 . 7 5 1 4 . 6 0 1 4 . 2 7 
- J A N 19 1 3 . 3 5 1 3 . 0 2 1 3 . 4 6 1 2 . 5 6 1 3 . 0 7 1 3 . 0 2 1 4 . 5 9 1 4 . 7 9 1 4 . 8 2 1 4 . 7 9 1 4 . 8 3 1 4 . 8 0 1 4 . 7 4 1 4 . 3 6 
- J A N 20 1 4 . 2 6 1 3 . 3 3 1 3 . 7 1 1 2 . 7 2 1 3 . 1 2 1 3 . 1 5 1 4 . 7 5 1 5 . 0 2 1 5 . 0 1 1 4 . 9 0 1 4 . 8 6 1 4 . 8 1 1 4 . 6 8 1 4 . 3 2 
- J A N 21 1 3 . 5 1 1 3 . 3 t 1 3 . 6 7 1 2 . 7 7 1 3 . 2 3 1 3 . 2 0 1 4 . 8 0 1 4 . 9 6 1 4 . 8 6 1 4 . 7 5 1 4 . 7 3 1 4 . 6 2 1 4 . 5 4 1 4 . 2 1 
- J A N 22 1 3 . 8 0 1 3 . 4 3 1 3 . 8 6 1 3 . 0 2 1 3 . 3 0 1 3 . 2 4 1 4 . 9 4 1 5 . 0 6 1 5 , 0 0 1 4 . 8 5 1 4 . 7 8 1 4 . 6 9 1 4 . 5 5 1 4 . 2 4 
- J A N 25 1 4 . 8 9 1 4 . 2 1 1 4 . 7 9 1 3 . 3 2 1 3 . 4 4 1 3 . 2 0 1 4 . 8 9 1 4 . 9 3 1 4 . 9 0 1 4 . 8 0 1 4 . 7 3 1 4 . 6 2 1 4 . 5 1 1 4 . 2 0 
- J A N 26 1 4 . 0 4 1 4 . 0 9 1 4 . 5 8 1 3 . 0 2 1 3 . 1 1 1 2 . 9 1 1 4 . 5 3 1 4 . 7 0 1 4 . 7 1 1 4 . 6 3 1 4 . 5 7 1 4 . 5 4 1 4 . 4 4 1 4 . 1 9 
- J A N 27 1 3 . 9 9 1 3 . 6 0 1 4 . 0 1 1 2 . 8 0 1 2 . 9 6 1 2 . 8 0 1 4 . 3 9 1 4 . 5 7 1 4 . 6 6 1 4 - 6 2 1 4 . 5 5 1 4 . 5 1 1 4 . 4 5 1 4 . 1 7 
- J A N 28 1 4 . 0 6 1 3 . 6 7 V . O O 1 2 . 2 8 1 2 . 5 9 1 2 . 4 7 1 3 . 9 8 1 4 . 3 3 1 4 . 3 3 1 4 . 3 3 1 4 . 3 2 1 4 . 2 9 1 4 . 2 5 1 3 . 9 8 
- J A N 29 1 4 . 2 1 1 3 . 5 7 1 7 . 8 3 1 2 . 5 ? 1 2 . 7 0 1 2 . 5 3 1 4 . 0 4 1 4 . 2 4 1 4 . 2 6 1 4 . 2 4 1 4 . 2 3 1 4 . 1 4 1 4 . 2 1 1 3 . 9 1 

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




