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SELECTED INTEREST RATES b i r c h 6, 1984
Yields in percent per annum

Instruments Week encHnfl
FEB

3
FEB
10

FEB
17

FEB
24

BAR
2 JIB FEB

FBDEB1L FOIIOS (EFFECTIVE) 1/ 9.41 9.58 9.53 9.60 9.62 9.56 9.59COHHEECIAL PAPER 2/ 3/
1-HOBTH 9.18 9.30 9.39 9.42 9.42 9.23 9.353-BOBTB 9. 15 9.25 9.35 9.41 9.43 9.20 9.326—HOSTS 9.14 9.23 9.35 9.40 9.44 9.18 9.31FIBABCE PAPER PLACED DIRECTLY 2/
1-BOHTH 9.17 9.30 9.38 9.42 9.36 9.20 9.343-HOBTH 9.05 9.06 9.12 9.22 9. 18 9.08 9.146-BOITH 8.99 9.03 9.07 9.11 9.12 9.02 9.06BABEBBS ACCEPTABCES (TOP RATED) 2/
3-HOBTH 9.15 9.31 9.41 9.50 9.51 9.23 9.386-HOBTH 9.13 9.26 9.38 9.49 9.52 9. 19 9.35CDS (SECOBDABY BASKET)
1-HOBTH 9.25 9.35 9.46 9.54 9.57 9.33 9.433—HOBTH 9.33 9.44 9.57 9.69 9.69 9.42 9.546-BOBTH 9.44 9.62 9.76 9.90 9.95 9. 56 9.73EURODOLLAR DEPOSIT (3-HOBTH) 4/ 9.68 9.78 9.91 10.06 10.09 9.78 9.91

BABK PBIHE LOAB 1/ 5/ 11.00 11.00 11.00 11.00 11.00 11.00 11.00DISCOUIT BIBDOi BOBBOBIIG 1/ 6/ 8.50 8.50 8.50 8.50 8.50 8.50 8.500.S.GOTEBBHEBT SECURITIES 
TBEASUBI BILLS 2/

AUCTIOB AVERAGE (ISSUE DATE)
3-HOBTH 8.87 9.08 9.04 9.13 9.20 8.93 9.03
6-HO IT H 
1-IEAR

8.97 9.11 9.16 9.28
9.24

9.33 9.06
9.04

9.13
9.24

SECOBDABY BASKET
3-HOBTH 8.91 9.06 9.09 9.18 9.18 8.90 9.09
6-HOBTH 8.97 9.10 9.21 9.32 9.33 9.01 9. 18
1-YBAt 9.00 9.10 9.21 9.35 9.37 9.07 9.20

TREASURY COBSTABT HATUBITIES 7/
1-YEAB 9.81 9.94 10.05 10.21 10.24 9.90 10.04
2-YEAR 10.56 10.67 10.78 10.94 11.00 10.64 10.79
3-YEAX 10.87 10.96 11.04 11.17 11.24 10.93 11*05
5-YEAB 11.31 11.43 11.55 11.67 11.75 11.37 11.54
7—YEAR 11.53 11.65 11.75 11.87 11.97 11.58 11.75
10-YEAR 11.63 11.74 11.85 11.97 12.05 11.67 11.84
20-YEAR 11.79 11.90 12.02 12.12 12.21 11.82 12.00
30-YEAR 1 f. 74 11.83 11.96 12.09 12.15 11.75 11.95

COBPOSITE
OYER 10 YEARS(LOBG-TERB) 8/ 11.26 11.34 11.44 11.56 11.65 11.29 11.44

CORPORATE BOBDS (HOODYS), SEASOIED
ALL IIDOSTRIES 12.80 12.77 12.94 12.96 13.09 12.92 12.88
AAA 11.97 11.96 12.06 12.22 12.30 12.20 12.08
BAA 13.54 13. 4B 13.56 13.70 13.78 13.65 13.59
STATE 6 LOCAL BOBDS(HOODYS),AAA 8.80 9.00 9.15 9.20 9.30 9.00 9.04
COB?EBTIOBiL HOBTCACES 9/ 13.26 13.23 13.19 13.25 13.23 13.37 13.23

1. WEEKLY FIGURES ARE ifBEIGES OF 7 CALEWDAR DIES EWDIWG OB VEDBESDiT OF THE COBBBIT SEE*;
HOBTHLY FIGURES IBCLUDE EiCH CALEBDA1 Dll IB THE BOVTH.

2m QUOTED OB BABK-DISCOUHT BASIS.
3. BITES OB COBSEBCI1L PiPEB PLACED FOB FIBHS WHOSE BO ID BiTIBO IS II OB THE EQUIYALEWT.
4. FOB IBDIC1TIOB FUBPOSES OBLZ.
5. BITE CH1B6ED BI BIBBS OB SHOIT-TERH BOSIBESS LOABS.
6. BITE FOB THE FEDERAL BESEBFE 61BB OF BEB TOBK.
7. HELDS OB ACTUAL! TB1DED ISSUES IDJOSTED TO COBST1BT BATURITIES. SOURCE: U.S. TREASURY.
8. UIWBIGHTED IfEBIGE OF ILL ISSUES OUTST1BDIBG OF BOMBS BEITHEB DUE BOB C1LL1BLE IB LESS TH1V 10 YE1BS, 

IMCLUDIBG SETEB1L TEBT LOB YIELDIBG "FLOBEB" BOBDS.
9. COITB1CT IBTEBEST BITES OB COHHITHEBTS FOB FIBST HORTG1GES. SOURCE: FHLBC.

MOTE WEEKLY AMD HOBTHLY FIGURES 
1BD COB?EBTIOBiL BOBTG1GES,

ABE ATEBAGES OF DAILY RATES, EICEPT FOB STATE S LOCAL BOBDS 
WHICH ABE BASED OB THURSDAY 1HD FRIDAY FIGURES BESPECTIYELY.
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G. 13 (C0M1INUED)
DAILY IMTEGEST BATES UIELDS 1)1 PERCENT PIH 1I10B)

FBDERAl CCBM. CCS 0.S. GCVERVS1JT SECURITIES
FUNDS PAPER S1COIDABT _____________ ____________________. ______

2/
3-BO.

flIBKET
3-80.

1BIBS0II BILLS 2/ 
3-BO. 6-BO. 1-18. 1—IB. 2—IB.

TBILSOBI COBSIABT BATOBIUBi 
3-16- 5—IB. 7—IB. 10—IB. 20-IE. 30—IB.

1984-FEB 1 9.74 9.15 9.35 8.69 8.96 8.99 9.80 10.56 10.87 11.31 11.53 11.64 11.80 11.74
-FBI 2 9.60 9.16 9.34 8.91 8.96 8.98 9.78 10.54 10.84 11.26 11.49 11.60 11.75 11.71
-FEE 3 9.51 9.16 9.34 6.96 8.99 9.00 9.80 10.53 10.85 11.31 11.52 11.60 11.78 11.72
-FEE 6 9.69 9.18 9.41 9.09 9.11 9.11 9.97 10.67 10.96 11.40 11.60 11.70 11.87 11.79
-FE£ 7 9.69 9.26 9.45 9.06 9.11 9.11 9. 95 10.66 10.93 11.40 11.61 11.71 11.87 11.79
-FEE 8 9.57 9.25 9.44 9.06 9.08 9.09 9.94 10.65 10.95 11.41 11.63 11.72 11.88 11.83-FIB 9 9.49 9.27 9.45 9.03 9.09 9.08 9.90 10.66 10.96 11.43 11.64 11.73 11.90 11.84
-FIE 10 9.44 9.27 9.45 9.06 9.12 9.12 9.95 10.73 10,99 11.52 11.75 11.83 12.00 11.92-FEB 13 9.41 M A R K E T C L 0 S E D
-FEE 9.67 9.33 9.54 9.07 9.18 9.16 10.02 10.78 11.03 11.54 11.77 11.85 12.02 11.95-FEE 15 9.63 9.36 9.56 9.06 9.16 9.15 9.96 10.73 10.98 11.50 11.72 11.81 11.99 11.92-FEB 16 9.64 9.32 9.52 9.07 9.16 9.16 10.01 10.75 11.02 11.51 11.71 11.83 11.99 11.94-FEE 17 9.56 9.39 9.67 9.17 9.32 9.35 10.20 10.87 11.11 11.63 11.81 11,92 12.06 12.02-FEB 20 M A R K E T C L 0 S E 15
-FIE 21 9.64 9.39 9.66 9.13 9.29 9.32 10.18 10.85 11.12 11.62 11.81 11.91 12.06 12.02-FEE 22 9.67 9.43 9.66 9.13 9.28 9.32 10.17 10.92 11. 13 11.61 11.81 11.93 12.OS 12.06-FEE 23 9.72 9.41 9.73 9.26 9.40 9.42 10.29 11.03 11.26 11.76 11.94 12.05 12.21 12. 17-FEE 24 9.63 9.42 S.72 9.18 9.29 9.33 10.18 10.94 11. 17 11.69 11.90 11.99 12. 13 12.10-FEE 27 9.72 9.40 9.66 9.19 9.31 9.37 10.26 11.02 11.27 11.77 11.97 12.05 12.21 12. 16
-FEE 28 9.53 9.44 9.75 9.21 9.36 9.39 10.25 11.04 11.26 11.80 12.00 12.09 12.25 12.22
-FEB 29 9.45 9.42 9.66 9.14 9.31 9.36 10.21 10.99 11.22 11.74 11.97 12.04 12.21 12. 14
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