FEDERAL RESERVE statistical release

G.13 (415) For immediate reloase
SELECTED INTEREST RATES APRIL 3, 1984
Yields in percent per annum
; —__Week endin 1984 1984
Instruments NAR [ NAR MAR MAR #aB PEB SAR
2 9 16 23 30
FEDERAL PUNDS (EFFECTIVE) 1/ 9.62 9.74 9.79 10.04 9.97 9.59 9.91
CCGANERCIAL PAPER 2/ 3/
1-BORTH 9.42 9.54 9.73 10.06 10.04 9.35 9.81
3-RONTH 9.43 9.56 9.77 10.07 10.09 9.32 9.83
6-RONTH 9.44 9.58 9.82 10.09 10.11 9.31 9.86
FINANCE PAPER PLACED DIRECILY 2/
1-NORTH 9.36 9.55 9.67 10,06 9.95 9,34 9.76
3-HON1H 9.18 9.32 9.45 .81 9. 74 9. 14 9.54
6-MONTH 9.12 9.19 9.29 9.53 9.60 9.06 9.38
BANKERS ACCRPTANCES (TOP RATED) 2/
3-MONTH 9.51% 9.63 9,79 10. 11 10.12 9.38 9.88
. . 6=MORTH 9.52 9.63 9.88 10. 15 10.15 9.35 591
CDS (SECONDARY BARKET)
1~NONTH ' 9.57 9.67 9.80 10. 11 10.18 9.43 9.91
.3-m01N1H 9,69 9.84 9.99 10.31 10. 34 9.54 10.08
6-BONTH 9.95 10.08 10.35 10.62 10.59 9.73 19437
‘BURODOLLAR DEPOSIT (3-BONTR) 4/ 10.09 10.18 10.31% 10.61 10.61 9.91 10.40
BANK PRIRE LOAN 1/ 5/ 11.00 11.00 11.00 11,21 11.50 11.00 11,21
DISCOUNT BINDOW BORROWING 1/ 6 8.50 8.50 8.50 8.50 8.50 1 8.50 8.50
Uo5.GOVERNNBNT SECURITIES
TREASURY EILLS 2/
ADCTIGN AVERAGR (1SSUF TATE)
3-poNTH 9.20 9.24 9.37 9.65 9.76 9.03 S.44
6~BOXTH 9.33 9.37 9.52 $.79 9.88 9.13 9.58
1-YEAR 9.68 9.2% $.68
SECONDARY NAREEI
3-BOMTE 9.18 9.29 9.43 S.76 9.72 9.09 .52
6-NONTH 9.33 9.83 9.59 9.88 9.85% 9.18 9.66
1-YERAR 9.37 9.45 9.60 9.90 9.86 9.20 9.67
TREASURY CONSTANT MATUBRITIES 7/ i
1-YEAR 10.28 10.33 10.53 10.85 10.79 10.04 10.59
2-YEAR 11.00 11.09 11.24 11,52 1t.54 10.79 | 1.
3-1BAR 11.28 11.38 11.53 11.77 11.80 11.05 11.59
5-Y2AR 11.75 11.85 11.98 12.17 12.20 11.5% 12.02
7-1BAR . 11.97 12.09- 12.22 12.40 12.39 11.75 12.25
10-YEAR ©12.05 12.19 12.29 12.46 12.46 11.83 12.32
20~YBAR 12,21 12.35 12.46 12.60 12.51 12.00 12.85
J0-YBAR 12015 12.27 12.38 12,52 12,47 11.95 12.38
COBPOSITE
OVER 10 YRARS(LONG-TEEN) 8/ 11.65 11.78 11.89 12.02 12.00 1. 84 11.90
CORPORATE BOXDS (MOODYS), SEASONED
ALL INDUSTARIES 13.09 13.19 13.32 13.88 13.46 12.88 13.33
(YT 12.30 12.486 12.58 12.65 12.71 12.08 12.57
BAM . 13.78 13.84 13.97 13.10 14415 13.59 13.99
STATE & LOCAL BONDS {RC0DIS) ,A2A 9.30 9.40 9.85 9.50 9.40 9.04 9.81
CONVENTIONAL MORIGAGES 9/ 13.23 13.30 13.37 13.48 13.55 13.23 13.39

1. V¥BEKLY PIGURES ARE AVERAGES OF 7 CALEBDAR DAYS BEDING ON WEDSESDAY OF THR CUBBERT WEEK;
BONTHLY FIGUBES INCLUDE EACH CALZEDAR DAY IN THE NONTH.

2. QUOTED ON BANK-DISCCURT BASIS.

3. RATBS OF CONMERCIAL PAPER PLACED POR FIRHMS SHOSB BOWD RATING IS 2A OR THE BQUIVALENT,

4. FOR IBDICATION PURPOSBS OXNLl.

S. RATE CAMRGED BY BAXNKS OB SHORI-TERM BUSINESS LOANS.

6. RATE POB THE FRBDERAL RESERYEF BANK OF NEW YORK.

7. YIELDS OF ACTIVELY TRADEL ISSUES ADJUSTED TO CONSTANT MATURITIES. SOURCE: U.S. TREASORY.

8. UQEVZIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF SOEDS SEITHER DUZ ROB CALLABLE XU LESS THAE 10 TEARS,
INCLODING SEVERAL V¥3RBY LO§ YIELDING “PLOBER® BONDS.

9. CONTRACT INTEREST RATES ON CORNITHNENTS FOR FIRST AORTGAGES. SOURCE: FPHLEC.

MOTE: WREZLY AMLD HONTHLY FIGURES ARE AVERAGES OF DAILY RATES, EXCEPT POR STAYE & LOCAL BOMWDS
AED COMVERTIONAL MORTGAGES, WHICH ARE BASED OW THORSDAY AND PRIDAY PIGURES RESPECTIVELY.
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G. 13 (CONTINDED)

DAILY INTEREST KATES
(YIELDS IM PERCENT PER ANNUN)

FECERAL CQ#AM. cps 0.S. GOVERNMENT SECURITIES
FUNDS PAPER SECONDARY
2/ MARKET TREASORY BILLS 2/ TREASURY CONSIANT BATURITIES

3-M0.. 3-no. J-40. 6-40. 1-YR, 1-YB. 2-1R. 3-YB. 5-YE. 7-YXR. 10-1R. 20-YR. 30-IR.

9.73 S9.44 9.71 9.19 9.35 9.40 -10.28 11.05 11.27 N1 11.99 12,07 12.22 12.16

1984-MAE 1
~MAR 2 9.75 S.44 9.71. 9.16 9.30 9.33 10.18°  10.92 11.18 11.68 11.91 11.99 12. 14 12.05
-MAR 5 9.81 9.45 9.70 9.20 9.37 9.38 10.24 11.01 11.27 11.76 11.98 12.07 12.23 12.17
-MAR 6 9.72 9.52 9.80 ‘9423 9.37 9.38 10. 26 11.01 11.29 1.77 12.02 12.09 12.27 12.19
~MAR 7 9.66 9.53 9.81 9.31 9.43 9.44 10.32 11.08 11.39 11.87 12.12 12.22 12.39 12.31
~MAR 8 9.7 9.62 3.86 9.34 9.46 9.49 10.38 11.15 11.45 11.90 12.15 12.24 12.41 12.33
~-MAR 9 9.73 9.70 10.01 9.35 9.52 9.54 10.46 11.19 11.52 11.95 12.20 12.28 12.43 12.35
~MABR 12 9.84 9.75 9.95 9.34 9.52 9.53 10.43 11.18 11.47 11.94 12. 15 12.24 12.40 12.33

-NAR 13 9.79 9.74 9.95 9.38 9.56 9.55 10.47 11.22 11.49 11.97 12.21 12.27 12. 64 12.37
=MAR 14 9.96 9.76 10.01 9.46 9.62 9.62 10.56 11.26 11.57 12.00 12.26 12.3 12.48 12.40
~MAR 15 10.09 5.81 10.07 9.48 9.62  9.62 10. 53 11.28 1855 11.99 12.23 12.31 12.47 12.39
-MAR 16 .84 9.81 9.98 9.50 9.65 9.70 10.65 11.27 11.58 12.01 12.25 12.34 12.50 12.43
~MAR 19 10. 07 9.89 10.11 9.64 9.77 9.80 10.73 11.39 11.69 2.1 12.37 12.45 12.62 12.53
-MAR 20  10.25 10.03 10.33 9.80 9.88 9.87 10.81 11.45 11.73 12.13 12.38 12.44 12.60 12.51
-MAR 21 10.36 10.08 10.32 9.81 9.90 9.92 10.85 11.57 11.77 12.17 12.38 12.45 12.59 12.53
-MAR 22 10.45 10.16 10.39 9.79 9.93 9.95 10.93 11.59 11.83 12.22 12.43 12.49 12.60 12.53
~MAR 23 10.28 10.19 10.42 9.77 9.93 9.95 10.91 11.59 11.83 12.23 12.43 12.48 12.59 12.50
-MAE 26 10.0€ 10.1¢ 10.37 9.73 9.89 9.91 10.87 11.56 11.84 12.20 12.38 12.46 12.54 12.48
-MAB 27 9.62 10.05 10.32 9.78 9.89 9.89 10.83 11.58 11.83 12. 21 12.40 12.46 12.56 12.50
~MAB 28 8.81 10.08 10.35 9.71 9.80 9.82 10.75 11.48 11.75 12.15 12.38 12.42 12.50 12.44
-MAR 29 10.07 10.05 10.33 9.68 9.80 9.81 10.72 11.49 11.74 12.16 12.36 12.41 12.43 12.42
-¥AB 30 10. 24 10.09 10.32 9.72 9.86 9.88 10.80 11.60 11.86 12.28 12.45 12.53 12.51 12.52
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