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SELECTED INTEREST RATES

Yields in parcent per annum

Week endin
Instruments () OV uov DEC ocT HOV
L} [ 1" ! 18 25 2
PEDERAL FUNDS (EFFECTIVE) 1/ 9.80 9.36 9.62 9.26 9.27 ©9.48 9.38
COSNEBRCIAL PAPER 2/ 3/
1-BONTH 9.06 9.16 9.18 9.06 9.06 9.03 9.10
3-nowrd 9.08 9.15 9.13 9.08 9.10 8.99 9.10
6~ BONTH 9.02 9.15 9.12 9.09 9.1 8.98 9.09
FPINANCE PAPER PLACED DIRECTLY 2/
1-HONTH 9.06 9.13 9.08 9.02 9.05 8.99 9.06
3~MONTH 8.77 8.87 8.89 8.92 8.93 8.82 8.87
6~BONTH 8.73 8.81 8.87 8.90 8.92 8.79 8.8%
BANKERS ACCEPTABCES (TOP RATED) 2/
3-NORTB 9.09 9.18 9.20 %13 .17 9.01 9.16
6~-8QNTH 9.08 9.13 9.19 9.10 9.16 8.97 9.13
CDS (SECONDARY MARKET)
1-NONTH 9.18 9.25 9.25 9.20 9.22 9.11 9.22
3-80NTH 9.29 9.81 9.81 9.38 9.34 9.18 9.36
6~sowrH 9.39 9.56 9.56 9.51 9.53 9.31 9.51
BANK PRIBR LOAN 1/ &/ 11.00 11.00 11.00 11.00 11.00 11.00 11.00
DISCOQUNT WINDOW BORBORING 1/ S/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50
0.S.GOVERNBENT SECORITIES
TRBASURY BILLS 2/
AUCTION AYERAGE (ISSUER DATR)
3-80¥TH 8.31 8.83 8.78 8.81 8.90 8.71 8.71
6-80NTH 8.68 9.02 8.91 8.96 9.05 8.90 8.89
1-1EAR 9.03 9.99 9.13 9.03
SECONDARY BARKEY
3~soNTH 8.58 8.77 8.81 8.79 8.88 8.64 8.76
6~-BONTH 8.79 8.93 8.97 8.98 9.05 8.83 8.93
1~ YEAR 9.05 9.09 9.08 9.06 9.15 8.98 9.08
TREASOBRY CONSTANT BATURITIRS 6/
1-YEAR 9.92 9.95 9.92 9.90 10.01 9.81 9.9%
2-YEAR 10.65 10.72 10.66 10.63 10.69 10.57 10.66
3~ YEAR 11.01 11.08 10.96 10.88 10.98 10.87 10.96
S—-YEAR 11.482 1.50 11,482 11.35 11.38 11.28 1141
T-YEAR 11.68 11.70 11.62 11.52 11.59 11.87 11.61
10-YEAR 11.75 11.80 11.70 11.59 11.64 11.58 11.69
20-1EAR 11.98 12.01 11.93 11.83 11.85 11.77 11.92
30-YEAR 11.81 11.88 11.76 11.66 11.69 11.58 11.75
coarosIre .
OVER 10 YEARS (LONG-TER®) 7/ 11.39 11.38 11.33 11.23 11.26 11.21 11.32
CORPORATE BONDS (BOODYS), SEASONED
ALL INDESTRIES 12.92 12.96 12.9% 12.92 12.92 12.79 12.93
A 12.82 12.87 12.42 12.36 12.39 12.25 12,81
BAA 13.58 13.63 13.6% 13.59 13.63 13.46 13.61
STATE & LOCAL BONDS (BOODYS) ,AAA 8.90 9.00 9. 10 9.0 9.30 8.93 9.01
CONYENTIONAL BORTGAGES 8/ 13.82 13.47 13.82 13.43 13,43 13.5% 13.48

1. WEEBELY FIGURRS ARR AVERAGES OF 7 CALENDAR DAYS ENDING ON VEDNESDAY OF THE CURRENT WEEK;
HONTHLY PIGURES IBCLUDE EACH CALENDAR DAY IS THE NONTH.

2. QUOTED OB BANK-DISCOUNT BASIS. . N )

3. RATES ON CONBERCIAL PAPER PLACED POR PINSS WEOSE BOED RATING IS Al OR THE EQUIVALENT.

A. RATE CHARGED BY BANKS OF SEORT-TERN BUSINESS LOABS.

S. UATE POR TRR PEDRNAL RESERVE BANK OP NEN TOBK.

6. YIELDS ON ACTIYELY TRADED ISSUES ADJUSYED TO CORSTANT MATURITIES. SOURCE: U.S. TREASORY.

7. ONGRIGHYED AVERAGR OF ALL ISSUES OUTSTANDING OF BOMDS WEITHER DUE NOR CALLABLE IN LESS THAN 10 YRaRS,
I¥CLUDING SEVERAL VERY LOS YIELDING “PLOWER® BORDS.

8. COBTRACY INTERES? RATES OF CORMITNENTS POR PIRST BORTGAGES. SOURCE: PHLAC.

BOTE: WARKLY ASD BONYELY FICURES ARE AVERAGRS OF DAILY RATRS, BICEPT POR STATE & LOCAL BONDS
AND CORVERTIONAL BOSTGAGES, WHICH ARE BASED Of THURSDAY AND PRIBAY PIGURES RESPECTIVELY.
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Ge13(CONTINUED)
OAILY INTEREST RATES
{YIELDS IN PERCENT PER ANNUM)
FEDERAL (UMM, cus UedSe GUVERNMENT SECURITIES
FUNDS PAPER  SECUNDARY
2/ MARKET TREASURY BILLS 2/ TREASURY CUNSTANT MATURLITIES
3-MU. 3~M0. 3-MU. 6~M0. 1-YR. 1-YR. 2-YRe 3-YRe 5-YRe. 7-YR. 10-YRe 2U~YR. 30-Yne.
1983-NOV 1 945 YeU2 925 beal be72 92.00 9.90 10.064 10.97 1l.30 1l.50 11.069 11.92 .77
-NOV 2 9.57 9.02 925 649 8.7 Ya02 9.87 10.02 10.96 11.39 1l.6U 11. 70 11.95 11.76
-NOV 3 V.53 9.04 9e32 bebe 8.79 %.07 Y.94 10.63 11.02 1l.41 11.66 11.75 12.01 1i.83
~NOV & Ye3l 9.12 E R ¥4 8e81 8.96 9.18 16.07 10. 76 11.12 11e53 11.75 1l.85 12.07 1i.92
=NOv 7 938 917 9 .46 B.77 8.90 Yel6 10.03 10. 79 11.21 1l.50 11.75 1l.85 12.06 11.90
-NOV & 925 M A R 'K E T [ L o S E D
=-NOV 9 Fe42 9.15 940 8.78 897 Y.10 92.96 10. 74 1l.006 11.54 ll.74 lle.b84 Lo V4 il1.87
=NOV 10u 9.38 Yel4 9.37 B.76 8.92 Y.02 9.87 10.03 10.94 1l.40 ll.61 11.71 lie93 ll.74
-NOV 11 M A R K E T C L 0 S E ‘D
-NOV 14 Y37 Y12 Ye32 8.77 8.92 9.04 9.85 10.60 10.90 L1.38 11.59 11.08 11.89 1l.73
~NOV 15 250 9.14 9.42 b.78 8.94 9.00 9.90 10.66 10.96 11.40 11.60 11. 70 11.91 Ae72
-NOV 16 954 Yeld Geal b 80 8.9 9.06 9.92 10.066 10.96 11.49 ll.61 Li. 70 11.93 11.76
~NOV 17 Yetsd Yol Ye45 8.84 9.01 9.12 9.97 10.68 10.99 ll.44 Al .04 1172 1l.906 Lli.T8
-NOV 1b Yel3 9.23 9.45 8.85 Y. 02 Ye12 9.97 10.68 10.97 1l.46 11.065 1l1.72 11.97 11.79
~NOV 21 924 Yela Ye43 d.78 8.95 Y00 9.90 10.65 10.91 1l.38 11.59 11.65 11.8Y 1i.70
-NOV 22 .07 9.08 Ye32 Be77 8.92 9.02 9.85 10.60 10.85 lle36 11.49 11.57 11.82 1l .64
=NOV 23 9.35 9.5 9.3V 8.d1 8.95 v.08 9.93 10. 04 10.90 11.37 11.53 11.59 11.8) 11465
=NOV 24 M A R K E T C L 0- S E D
-NOV 25 924 9.05 9.30 8,78 8.94 9.006 9.91 10.63 10.87 11.31 lleat 1155 L1.78 Ll.b3
~NOV 28 923 9.05 9.30 8.87 9.05 9.15 10.02 10.69 10.96 11.41 11.56 11.63 L1.85 1i.70
~NOV 29 9.217 9.10 9.35 8.817 9. 04 Yel2 9.97 1U. 65 10.92 11.31 11.52 11.58 11.80 1l.62
~NOV 30 Yo 54 Y.U6 ¥e31 be88 9.04 912 9.9 10.67 10.96 11.36 1157 11.063 1l.83 11.67

Digitized for FRASER
http://fraser.stlouisfed.org/

Federal Reserve Bank of St. Louis





