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INTER
Yields in percent per annEgT RATES NOVENBER 3, 1982
— Week
instruments ocT l ocT I ocT T oeT SEPT ocT
1 8 15 22 l 29
PEDERAL EDNDS (EPPECTIVE) 14 10.12 10.77 9.60 9.53 9.84 10.31 9.71
COMMERCIAL PAPEE 2/ 3/
1-HONTH 9.86 9.95 8.73 8.63 8.78 9.96 9.08
3-MONTH 10. 17 10. 1% 8. 82 8.70 8.86 10. 36 9.20
6~-HONTH 10.45 10.17 8.73 8.67 8.93 10.86 9.21
FINANCE PAPER PLACED DIRECTLY 2/
1-MONTB 9.77 9.80 8.50 8.39 8.57 9.89 8.89
3-MONIH . 9.42 9,28 8.31 8.24 8.36 9.65 8.60
6-BORTR 9.42 9.28 8.31 8.25 8436 9.63 8.60
BANKERS ACCEPTANCES (TOP RATED) 2/
3-NONTH 10. 16 10.09 8.90 8.78 8.93 10. 80 9. 28
6-8BONTH 10.33 10.00 8.76 8.79 8.99 : 10.82 9.21
CDS (SBCOKDARY HMARKRT)
1-MONTH 10.08 10.15 9.10 8. 96 9.01 10.23 9.36
3-HONTH 10. 43 10. 86 9.16 9.02 9. 14 10.66 9.51
6-MONTH 10.86 10.62 9.19 9.14 9.42 11. 46 9.67
BANK PRIBE LOAN 1/ 4/ 13.50 - 13.50 12.86 12.00 12.00 13.50 12.52
DISCOUET WINDOW BORBOWING 1/ 5/ 10.00 10.00 9.86 9.50 9.50 « 10.00 .68
8. S.GOVERBMEST SECURITIES '
TREASURY BILLS 2/
AUCTION AVEEAGE (ISSUE DATE)
3-20NTH 7. 801 8. 102 T. 429 7.437 8.031 8. 196 7.750
6~MONTH 9.196 9.229 7.734 7.762 8.172 9.539 8.299
1-YEAR 9. 521 10. 286 9.521
SECONDARY MABKET
3-BONTH 7.52 7493 7.48 T7.54 7.93 7.92 7«71
6-MONTH 8.85 8.86 7.82 7.93 8.39 9.37 8429
1-YEAR 9.51 9.28 8.19 8.28 8.58 9.92 8.63
TREASURY CONSTABT MATURITIES 6/
1-YEAR 10.34 10.05 8.82 8.89 9.26 10.85 9.32
2-YEAR 11.37 10.95 9,80 9. 80 9.93 11.78 10,19
3~YEAR 11.60 11.19 10.27 10.28 10.52 12.03 10.62
S-YBAR 11.74 11.29 10. 46 10.50 10.73 12.25 10. 80
7-YRAR 11.77 11.32 10.55 10.63 10.84 12.36 10.88
10-YBAR 11.78 11.33 10.57 10.67 10.87 12.34 10.91
20-YBAR 11,65 11.35 10.62 10.77 10.97 12.16 10. 97
30-YEAR 11.76 11.56 10.87 10.93 11.16 12.07 11.17
COBPOSITE
OVEE 10 YEARS (LONG-TBRH) 7/ 11.18 10.94 10.20 10.27 10.44 11.48 10.51
CORPORATE BONDS (MOCDYS), SBASONED
ALL IBDUSTRIES 14.09 13.91 13.40 13.35 13.40 .38 13.58
AdA 12. 66 12. 49 11.94 11.95 12.00 12.94 12.12
BAA : 15.40 15.21 14. 53 19,48 14,57 15.63 14,73
STATE & LOCAL BONDS (KOODYS) (AAA 10.00 9.30 8.25 8.80 9.40 9.76 8.9¢
COMVENTIONAL NORTGAGES 8/ 15. 13 14. 96 14.60 14,20 14.15 15.43 14,61

1. WEBEKLY FIGURBS ARB AVERAGES OF 7 CALENDAR DAYS ENDING ON WEDNESDAY OF THE CURRENT WEBK;
MONTHLY PIGURES INCLUDE EACH CALENDAR DAY IR THE HONTH.

2. QUOTED O# BANK-DISCOUNT BASIS. .

3. BATES CN COMMEECIAL PAPER PLACED #OR PIBNS WHOSE BOND BATING IS A OR THE EQUIVALENT.

4., 8ATE CHMGED BY BANKS OB SHORE-TERS BOSINESS LOANS.

S. RATE FOB THE FEDEEAL RESERVE BARK OF NBR YOBK.

6. YIELDS OB ACTIVELY TRADED ISSOBS ADJUSTED TO CONSIANZ NATORITIEBS. SOURCE: U.S. TREASURI.

7. UBWEIGHTED AVERMGE OF ALL ISSUES OUTISTANDING OF BOMNDS ¥RITHER DUP NOR CALLABLE IN LESS THAR 10 YEARS,
INCLUDING SEVEBAL VERY LOW YIELDING “PLOWER" BONDS.

8. CCHTRACI INTEREST RATES OB CONBITNEETS FOR PIBRST BORTGAGES.. SQUBCR: FPHLNC.

LY RATES, BXCEPT FOR STATE & LOCAL BONDS

iqiti NOT Bz EEKLY AND MONTHLY PIGURES ARB AVERAGES OF DAL
Digitized for F F{ID CONVENTIONAL HORTGAGRS, WRICH ARE SASED ON THORSDAY AND FRIDAY PIGURBS RESPECTIVELY.
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Ge 13 (CONIINURD)

DAILY INTEREST RATES
(YIELDS IN PERCENT PER ANNUN)

FEDERAL COAM. CDs U.S. GOVEREMENT SECUBITIES
PUNDS PAPER SECONDARY
2/ MARKEI TREASURY BILLS 2/ TREASURY CONSTANT MATURISIES

3~n0. 3-n0. 3-80. 6-H0. 1-YRa 1-1R. 2-YR. 3~YR. 5-YR. 7-YB. 10-YR. 20-YR. 30-YR.

1982-0C1 10.87 10.17 10. 40 7.35 8.60 9.31 10.05 11.13 11.38 11.50 11.51 11.51 11.47 11.65
-0CT 10.90 10.42 10.74 T.94 9.19 9.70 10.60 11.51 11.66 11.73 11.73 11.72 11.67 11.83
-0CT 10.27 10.42 10.72 8. 14 9.18 9.66 10.53 11.42 11.62 11.70 11.71 11.69 11.64 11.81

1
&4
5 .
-0CT & 9.45  10.21  10.60 8.05  9.06  9.50 10.36 11.21 11.42 11.52 11.50  11.50 11.48 11.63
-ocT 7 9.82 9.9¢  10.27 7.76  8.53 8.81 9.55 10.46 10.71 10.81 10.87 10.91 11.02 11.29
-0CT 8  9.63 9.72 9.98 7.75  8.36 8. 54 9.20 10.15 10.54  10.71 10.77 10.83 10.96 11.19
-0CT 11 ™M A 0 D

-0CT 12 9.20 8.73 8.80 7.38 7.84 8.07 8.67  9.69 10.11  10.40  10.50 10.53  10.59  10.85
-0CT 13 9.69 8.82 9.29 .42 7.70 8. 10 8.73 9.68 10.17 10.28 10.36 10.39 10.47 10.75
-0CT 14 9.57 8.84 9.22 7.54 7.82  8.24  8.87  9.88 10.30 10.52 10.59 10.61 10.62 10.86
-0CT 15 9.43 8.90  9.31 2.56  7.91 8.34 8.99 10.00 10.51 10.64 10.73 10.75 10.79 11.03
-0CT 18 9.59 8.80  9.22 7.43 1.76 8.17 8.73  9.80 10.23 10.42 10.5¢  10.58 10.67  10.90
-ocT 19 9. 42 8.79  9.05 7.48  7.81 8.19 8.80  9.82 10.18 10.38 10.52 10.56 10.66  10.87
-oCT 20 9.81 8.65  9.00 7.56  7.90 8.27 8.90  9.72 10.30 10.52 10.64 10.69 10.80 10.91
-0cT 21 9.49 8.63 8.92 7.57  7.97 8.33 8.96  9.79 10.27 10.54  10.66 10.65 10.79  10.92
-0CT 22 9.42 8.63 8.93 7.64 8.19 8.45  9.08 9.87 10.44 10.66 10.79 10.81  10.92 11.03
~0CT 25 9.55 8.87  9.23 7.87 8.48  8.70 9.3 10.09 10.78  10.97 11.09  11.11  11.14 11.25
-0CT 26 9.40 8. 94 9.21 7. 96 8.36 8.56  9.24  9.89 10.51 10.74 10.82 10.87 11.02 11,17
-0CT 27 9.41 8.86 9.07 8.00  8.44 8.60 9.29 9.94¢  10.54 10.76 10.87 10.90 11.01 11.23
-ocT 28 9. 44 8.77  9.13  7.91 8.32 8.50 9. 19 9.89  10.43  10.61 10.73  10.77 10.90 11.12
-0CT 29 9.41 8.85 9.05 7.90 8.37 8. 54 9.21 9.85 10.35 10.58 10.68 10.71  10.79  11.01
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