FEDERAL RESERVE statistical release

G.13(418) For immediate release
SELECTED INTEREST RATES WOVERBER 6, 1384
Yiekis in percent per annum
Week ending 1984 1984
Instruments oce ocr 4[7 ocT ocT J;, Nov SEPY acr
. s 12 19 26 2
FEDERAL PUNDS (EFFECTIVE) 1/ 11. 20 10.0% 10.22 9.45 9.73 11.30 9.99
COMBEZRCIAL PAPER 2/ 3/ )
1-MONTH 10.75 10.36 10.05 9.43 9.51 M. 11 10,05
3-mONTH 10.72 10.45 10.13 9.54 9.56 11.084 10.12
6-HONTH 10. 71 10.49 10.18 9.63 9.61 10.94 10. 16
FINANCE PAPER PLACED DIRECTLY 2/
1-RONTH 10.58 10.22 9.90 9.35 9.45 10.98 9.92
3-NONTH 10.43 10.20 9.88 9.31 9.35 10.62 9.87-
6-NONTH 10.40 10.18 9.88 9. 42 9.31 10.55 9.87
BANKERS ACCEPTANCES (TOP RATED) 2/
3-MONTH 10.77 10.45 10.13 9.60 9.49 11,04 10,13
6-MONTH 10.69 10.46 10.15 9. 64 9.52 10.91 10. 14
CDS (SECONDARY MARKET)
1-NONTH ' 10. 85 10.48 10.21 9.62 9.55 11,20 10.19
3-HONTH 11.02 10.76 10.39 9.82 9.66 11,29 10.38
6~MONTH : 11.28 10.99 10.63 10.05 9.95 11.486 10.63
BANK PRIME LOAN 1/4/ 12.75 12.75 12.71 12.50 12.29 12.97 12.58
DISCOUNT WINDOW BORRORING 1.5/ 9.00 9.00 9.00 9.00 9.00 3.00 3.00
U.S. GOVERNNENT SECURITIES
TREASURY BILLS
AUCTION AVERAGE 2/ 6/
3-8ONTH 10,23 10.11 9.98 9. 54 9.38 10.41 9.97
6-BONTH 10.35 10.21 10.08 9.57 9.59 10.51 10.05
1-YEAR 10.32 9.45 10.88 10.32
ACCTION AVERAGE (INVESTNENT) 6/
3-H0NTH 10. 65 10.52 10.38 9,91 9.74 10.83 10.36
6=-BONTH 11.07 10.92 10.77 10. 20 10.22 11.25 10.74
SECONDARY MARKET 2/
3-MONTH 10.19 10.01 9.81 9.33 9.10 10.37 9.74
6-NONTH 10. 30 10,12 9.91 9.46 9.33 10.47 9.87
1-YEAR 10. 35 10. 15 9.96 9.56 9.43 10.51 9.93
TREASURY CONSTANT MATURITIES 7/
1-TEAR 11.39 11.16 10.93 10.46 10.31 11.58 10.90
2-1EAR 12.03 11.82 11.63 11,22 11.08 12.20 11,60
3-YZaR 12. 26 12.06 11.88 11.48 11.33 12.34 11.85
S-YEAR 12.46 12.26 12.10 11.69 11.58 12,53 12,06
7-YEAR 12.56 12.39 12,19 11.80 11.69 12.60 12,16
10-YEAR 12.51 12.33 12,19 11.85 11.76 12.52 1z, 16
20~YEAR 12.40 12.19 12,08 11,78 11.69 12.42 12.04
30-YEAR 12.31 12.16 12.00 11.68 11.62 12.29 11.98
COMPOSITE
OVER 10 YEARS(LONG-TERN) 8/ 11.98 11.80 11.68 11.37 11.32 11.97 11.66
CORPOBATE BONDS
MOODY'S SEASOMED
AdL 12.62 12.60 12.82 12.58 12.50 12.66 12,63
BAA 18,21 14.09 13.94 13.72 13.61 14.35 13.94
A-UTILITY 9/ 13.81 13.70 13.29 13.28 13.06 13.86 13,52
STATE & LOCAL BOMDS 10/ 10. 3% 10.36 10.24 10.905 10. 11 10. 10 10.25
CONVENTIONAL MORTGAGES 11/ 1a.18 143.19 18,10 14.05 13.85 14.35 14,13

1. VWEEKLY FIGURES ARE AVERAGES OF 7 CALENDAR DAYS ENDING ON WEDNESDAY OF THE CURBRENT WEEK;
MONTHLY FIGURES INCLODE EACH CALENDAR DAY 1IN THE NONTH.

2. QUGCIED ON BANK-DISCOUNT BASIS.

3. RATBES O¥ COMMERCIAL PAPERE PLACED POR FIRAS VHOSE BOND RATING IS AL OR THE EQUIVALENT.

4., BATE CHARGED BY BANKS ON SHORT~TERN BUSINESS LOANS.

S. EBATE FOR THE FEDERAL RESERVE BANK OF NEW YORK.

6. RATES POR AUCTIOMS OCCURRING WITHIE THE CURREAT WEEK.

7. TYIELDS O¥F ACTIVBLY TRADED ISSUES ADJUSTED TO CONSTABT MATURITIES. SOUBRCE: 0.S. TREASURIY.

8. UNVEIGHTED AVERAGE OP ALL ISSUBS OUTSTANDING OF BOWDS NEITHER DUE MOR CALLAELE I8 LESS TEAD 10 TEARS,
INCLODING SEVERAL VERY LOW YIELDING “FLOWER™ BOMNDS.

9. ESTIHMATE OF THE YIELD ON A RECENTLI-OFFERED, A-RATED UTILITY BOKD WITH A BATURITY OF 30 YEARS AND CALL
PROTECTION OF 5 YEARS; PRIDAY QUOTATIONS.

10. BOYD BUYER INDEX, GEMERAL OBLIGATION, 20 YEARS TO BATGRITY, MIXED QUALITY; THURSDAY QUOTATIONS.

11, COMTRACT INTEREST RATES OF COSMITAENTS POR PIXED-RATE FPIRST MORTGAGES. SOURCE: FHLEC.

NOTE: WEERKLY AND MONTHLY FIGURES ARE AVERAGES OF DAILY RATES, EXCEPT FOR STATE & LOCAL BONDS,
WHICH ARE BASED OF THUBSDAY FIGURES, AND COMVENTIONAL HMORTGAGES XND A-UTILITY BOEDS,
BOTH OF WHICH ARE BASED O¥ PRIDAY PIGURES.
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G« 13 (CONTINUED)

DAILY INTEREST RATES
(YIELDS IN PERCERT PER ARNUN)

FEDERAL COMA. Cbs U.S. GOVERNMENT SECURITIES
FORDS PAPER SECONDARY : -
2/ . BARKET TREASURY BILLS 2/ TREASURY CONSTANT MATURITIES
3-no. 3-no. 3=-n0. 6-80. 1-¥YR. -YR. 2-YR. 3-YR. S-~YR. 7-YR. 10-YBR, 20-YR. 30-IR.

1984-0CT 1 11.38 10.73 11.01 10,23 10.36 10.39 1. 84 12.09 12. 31 12.51 12.60 12.54 12.43 12.35
-0CT 2 11.42 10.79 11.11 10. 25 10,35 10.39 11.44 12,07 12.29 12,52 12.61 12.54 12.43 12,35
-0CT 3 10.91 10.74 11.02 10. 18 10.30 10.35 11.40 12.06 12,29 12,49 12.59 12.54 12.43 12.36
-0CT & 10.58 10.71 11.00 10. 15 10. 27 10,33 11.37 12.02 12.25 12. 45 12.57 12.52 12.40 12. 31
-0CT 5 10.21 10.64 10.97 10. 14 10, 24 10.29 11,31 11.93 12,15 12.35 12.44 12.39 12.29 12.20
-0CT & -M* A ! R # %K TCTE T TveT : i c L L o 8! E D’
-0CT 9 9.91 10.56 10.87 10.09 10.20 10,22 11.25 11.97 12,12 12,32 12,43 12.36 12.25 12,18

10

-0CT 8.72 10.46 10.73 10.07 10.17 10.21 11.23 11.99 12,13 12,32 12.44 12.36 12,21 12. 19
-0CT 11 10.25 10.45 10.75 9. 96 10.09 10. 12 11,12 11.78 12.02 12,23 12,37 12.31 12.18 12. 15
-0CT 12 10.02 10.33 10.67 9.90 10. 01 10.05 11.03 11.72 11.98 12. 17 12,32 12.28 12.12 12,12
-0CT 15 10.54 10.32 10.59 9.98 10. 08 10.12 LRPRE 11.78 12,08 12,24 12,38 12.34 12.17 12. 16
-0CT 16 10. 45 10.32 10.56 9.95 10.07 10. 10 11,10 11.77 12,01 12,25 12.33 12.32 12. 18 12.15
-0CT 17 10.27 10.23 10.50 9.87 9.99 10.02 10,99 11.70 11.95 12. 21 12.27 12.28 12.13 12.08
=-0oCT 18 9.92 10.05 10.34 9.71 9.82 9.86 10. 82 11.53 11,75 11,98 12,07 12,09 11.93 11.88
~0CT 19 9.83 9.72 9.96 9.56 9.58 9.68 10.61 11.39 11.63 11.82 11,91 11.93 11.79 11.74
-0CT 22 9.95 9.76 10.04 9.55 9.59 9.69 10.62 11.35 11.63 11.82 .87 11.90 n.n 11.69
-0cT 23 9.24 9.68 9.91 9.45 9.49 9.55 10.45 11.17 11.44 .62 11,72 11.78 11.69 11,64
=0CT 24 7.53 9.43 9. 74 9.16 9.31 9.41 10..29 11.10 11.3» 11.55 11.68 11.74 11.69 11.62
-0CT 25 9.28 9.36 9.63 9.17 9.35 9.47 10. 35 11.13 1,41 11.65 11.77 11.83 11.74 11.68
-0CT 26 9.59 9.46 9.77 9.38% 9.58 9.67 10.59 11.33 11.59 11.83 11.95 11.99 11.87 11.78
-0CT 29 9.99 9.64 9.83 9.29 9.55 9.64 10.55 11.30 11.56 1.79 11.89 11,95 11.84 11.75
-0CT 30 10. 10 9.63 9.80 9.19 9.38 9.49 10. 37 11.13 14,37 1%.63 11.69 11.75 11.67 11.61
-0CT 31 9.99 9.53 9.59 9.01 9.27 9.39 10. 26 11.09 11.36 11.59 11.70 11.79 1.7 11.64
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