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Week ending 
Instruments OCT OCT OCT OCT OCT SEPT OCT 

3 10 17 241 3 1 

FEDERAL FUNDS (EFFECTIVE) 1 / 6 . 0 8 5 . 7 5 5 . 8 3 5 . 9 1 5 . 8 6 5 . 8 9 5 . 8 5 
COMMERCIAL PAPER 2/ 3 / 

1-MONTH 5* 8 3 5 . 6 7 5 . 7 3 5 . 7 8 5 . 7 4 5 . 7 4 5 . 7 4 
J-MONTH 5 . 7 6 5 . b 1 5 . 6 6 5 . 74 5 . 6 9 5 . 6 8 5 . * 8 
6-MONTH 5 . 7 0 5 . 5 3 5 . 5 9 5 . 6 8 5 . 6 1 5 . 6 1 5 . b 1 

FINANCE PAPER PLACED DIRECTLY 2/ 
1-MONTH 5 . 8 4 5 . 6 7 5 . 7 7 6 . 7 9 5 . 6 9 5 . 7 6 5 . 7 4 
J-HON Til 5 . 6 5 5 . 5 3 5 . 5 3 5 . 5 7 5 . 5 5 5 . 6 1 5 . 5 6 
6-MONTH 5 . 6 1 5 . 5 0 5.<U> 5.419 5 . 4 6 5 . 5 4 5 . 5 0 

BANKERS ACCEPTANCES (TOP BATED) 2 / 
3-MONTH 5 . 6 3 5 . 4 3 . 5 . 6 0 5 . 6 7 5 . 5 9 5 . 6 0 5 . 5 a 
6-MONTH 5 . 5 9 5 . 3 6 5 . 5 5 5 . 6 4 5 . 5 3 5 . 5 6 5 . 5 2 

CDS (SECONDARY MARKET) 
1-MONTH 5 . 7 9 5 . 6 2 5 . 7 0 5 . 7 9 5 . 6 9 5 . 7 3 5 . 7 1 
3-MONTH 5 . 7 7 5 . 5 9 5 . 6 9 5 . 7 8 5 . 6 8 5 . 7 1 5 . 6 9 
6-MONTH 5 . 7 7 5 . 5 9 5 . 6 9 5 . 7 9 5 . 6 9 5 . 7 1 5 . 7 0 

BANK PRIME LOAN 1 / 4 / 7 . 5 0 7 . 5 0 7 . 5 0 7 . 5 0 7 . 5 0 7 . 5 0 7 . 5 0 
DISCOUNT 8IND0M BORROWING 1 / 5 / 5 . 50 5 . 5 0 5 . 5 0 5 . 5 0 5 . 5 0 5 . 5 0 5 . 5 0 
U.S.GOVERNMENT SECURITIES 

TREASURY B I L L S 
AUCTION AVERAGE 2/ 6 / 

3-MONTH 5 . 2 0 5 . 0 8 5 . 1 3 5 . 3 0 5 . 1 8 5 . 1 9 5 . 18 
6-MONTH 5 . 3 7 5 . 1 3 5 . 2 2 5 . 3 9 5 . 2 1 5 . 3 1 5 . 2 6 
1-YEAR 5 . 4 7 5 . 4 4 5 . 3 3 5. 44 

AUCTION AVERAGE (INVESTMENT) 6 / 
3-MONTH 5 . 3 4 5 . 2 2 5 . 2 7 5 . 4 5 5 . 3 2 5 . 3 4 5 . 3 2 
6-MONTH 5 . 6 0 5 . 3 4 5.414 5 . 6 2 5 . 4 3 5 . 5 4 5 . 4 8 

SECONDARY MARKET 2 / 
3-MONTH 5 . 1 9 5 . 0 5 5 . 2 0 5 . 2 9 5 . 19 5 . 2 1 5 . 1 8 
6-MONTH 5 . 3 5 5 . 1 0 5 . 2 8 5 . 3 7 5 . 2 7 5 . 3 5 5 . 2 6 
1-YEAR 5 . 4 7 5 . 2 7 5 . 4 1 5 . 4 9 5 . 4 3 5 . 4 5 5 . 4 1 

TREASURY CONSTANT MATURITIES 7 / 
1-YEAR 5 . 7 9 5 - 5 7 5 . 7 3 5 . 8 2 5 . 7 4 5 . 7 7 5 . 7 2 
2-YEAR 6 . 3 5 . 6 . 1 4 6 . 3 0 6 . 3 7 6 . 3 0 6 . 3 5 6 . 2 8 
3-YEAR 6 . 6 5 6 . 4 3 6 . 5 9 6 . 6 6 6 . 5 7 6 . 6 2 6 . 5 6 
5-YEAR 6 . 9 3 6 . 7 2 6 . 8 8 6 . 9 2 6 . 8 0 6 . 9 2 6 . 8 3 
7-YEAR 7 . 2 8 7 . 1 3 7 . 3 3 7 . 3 5 7 . 1 7 7 . 2 8 7 . 2 4 

10-YEAR 7 . 4 3 7 . 3 1 7 . 5 3 7 . 5 2 7 _ 3 9 7 . 4 5 7 . 4 3 
20-YEAR 7 . 5 5 7 . 5 0 7 . 7 1 7 . 7 1 7 . 5 9 7 . 5 6 7 . b 1 
30-YEAR 7 . 6 0 7 . 5 9 7 . 8 1 7 . 8 0 7 . 6 8 7 . 6 2 7 . 7 0 

COMPOSITE 
OVER 10 YEARS (LONG-TERM) 8 / 8 . 0 3 7 . 9 7 8 . 1 6 a . 14 7 . 9 6 8 . 0 8 8 . 0 4 

CORPORATE BONDS 
MOODY *S SEASONED 

AAA 8 . 9 0 8 . 8 6 8 . 8 8 a . 8 9 8 . 8 0 8 . 8 9 8 . 8 6 
BAA 1 0 . 2 1 1 0 . 2 0 1 0 . 2 2 1 0 . 2 3 1 0 . 1 9 1 0 . 2 0 1 0 . 2 4 

A-UTILITY 9 / 9 . 5 0 9 . 5 1 9 . 5 2 9 . 49 9 . 3 2 9 . 5 6 9 . 4 8 
STATE 6 LOCAL BONDS 1 0 / 7 . 19 7 . 0 6 7 . 0 8 7 . 1 1 6 . 94 7 . 1 1 7 . 0 8 
CONVENTIONAL MORTGAGES 1 1 / 1 0 . 0 8 9 . 9 9 9 . 9 6 9 . 9 5 9 . 8 9 1 0 . 0 1 9 . 9 7 

1 . HBBKLX FIGURES ABB AVBBAGBS OF 7 C U 1 I D U DAIS ENDING 0 1 HBANBSAAX Of TBB CD8BBNT HBBK; 
BONTHLI FIGOBBS IBCLUDB BACH CALBBDAB DAI I B *HB flONTti. 

2 . QUOTED OH BAHK-BISCOUBT B A S I S . 
3 . BATBS OH COBHBBCIAL FAPBB P1ACBD FOB FIBHS BHOSB BOBD BATING I S AA OB I B B e f l U I f A L B B l . 
4 . BATB CHABGED BX BABKS OB SBOBX-TBBB BUSIBESS LOANS. 
5 . BATB FOB THZ FBDBBAL BBSBBTB BANK OF BBB IOBB. 
6 . BATBS FOB AOCTIOBS OCCDBBIB6 HITHIN THE CDBBBBT BBB*. BOB1HLX AVBBAGBS OB AN ISSUB-BATB B A S I S . 
7 . I I B I D S OH A C T I i B L I TBADBD I S S U E S ADJUSTED TO CONSTANT B A 1 B B I T I B S . SOUBCB* 8 - S . XBBASUBX. 
8 . UNWEIGHTED AVBBAGB OF A l l I S S U E S OUTSTANDING OF BONDS NBITBAB DUB BOB CALLABLE I B LESS THAN 10 I B A B S , 

INCLUDING OBB TBBI LOB XIBL0IHG "FLONEB" BOND. 
9 . ESTIBATE OF * 1 B H E L D OB A BBCBHTLI-OFFBBBD, A-BATBD flTILITX BOBD BITB A BATOBITI OF 3 0 1BABS AND CALL 

PBOTBCXIOH OF 5 IBABS; FBIDAX QUOTATIONS. 
1 0 . BOND BOIBB INDEX, SENEGAL OBLIGATION, 2 0 IBABS TO HATUBIXX, HIXBD Q O A L I I I ; THUBSDAI QUOTATIONS. 
1 1 . COHKBACT INTBBBST BATBS OB COBBITHBHTS FOB F1IBD-BATB F I B S T HOB1GAGBS. SOUBCB: FH1HC. 

BOTB: UBSLX ABD BOBTBLX FIGUBBS ABB AVBBAGBS OF DAILI BATBS, EICBPX FOB STATE 6 LOCAL BONDS, 
BHICH ABB BASED OB THUBSDAI FIGUBBS, ABD CONVENTIONAL BOBT6AGBS ABD A - U I L L I T I BONDS, 
BOTB OF BHICH ABB BASED OH FBIDAX FIGUBBS. 
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FEDERAL COHH, CDS 0 , S . GOYERHHEHT SECURITIES 
FUNDS PAPER SECONDARY . i - , , . . . . . . . » i . ^ i 

2 / MARKET TREASURY tilLLS 2 / TREASURE COHSTAHT HATUJtl&IES 
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1986-OCT 1 5 . 99 5 . 7 7 5 . 7 6 5 . 1 9 5 . 3 8 5 . 5 0 5 . 8 2 6 . 3 6 6 . 6 5 6 . 9 3 7 . 2 6 7 . 4 1 7 . 5 2 7 , -57 
-OCT 2 5 * 9 4 5 . 7 7 5 . 7 8 5 . 1 9 5 . 3 8 5 . 5 1 5 . 8 3 6 . 3 8 6 . 6 8 6 . 9 5 7 . 3 1 7 . 4 5 7 . 5 6 7U>1 
-OCT 3 5 . 7 9 5 , 6 9 5 . 6 7 5 . 0 9 5 . 1 8 5 . 3 0 5 . 60 6 . 1 6 6 . 4 6 6 . 74 7 . 14 7 . 3 1 7 . 4 6 7 , 5 3 
-OCT 6 5 . 7 8 5 . 6 3 5 . 5 7 5 . 4 5 5 . 1 6 5 . 2 8 5 . 5 8 6 . 14 6 . 4 2 6 . 7 1 7 . 1 1 2 , 2 8 7 . 4 5 7 . 5 3 
-OCT 7 5 . 5 6 5 . 6 1 5 . 5 8 5 . 0 6 5 . 0 8 5 . 2 7 5 . 5 7 6 . 1 3 6 . 4 2 6 . 7 1 7 . 0 > 1 , 2 8 7 . 4 6 7 . 6 4 
-OCT 8 5 . 5 7 5 . 6 0 5 . 6 0 5 . 0 4 5 . 0 5 5 . 2 5 5 . 5 5 6 . 11 6 . 4 1 6 . 7 1 7 . 12 7 , 3 1 7 . 5 0 7 , 6 0 
-OCT 9 5 . 8 4 5 . 6 1 5 . 6 0 5 . 0 6 5 . 0 6 5 . 2 7 5 . 5 7 6 . 15 6 . 4 3 6 . 7 3 7 . 14 7 , 3 3 7 . 5 2 7 . 6 3 
-OCT 10 5 . 7 8 5 . 6 1 5 . 6 1 5 . 0 6 5 . 1 3 5 . 2 9 5 . 5 9 6 . 16 6 . 4 5 6 . 7 3 7 . 18 7 ^ 3 6 7 . 5 6 2 ~ 6 b 
-OCT 13 M A R K E T c L 0 s E D 
-OCT 14 5 . 9 5 5 . 6 4 5 . 6 4 5 . 1 4 5 . 1 7 5 . 3 7 5 . 6 9 6 . 2 6 6 . 5 4 6 . 8 2 7 . 2 9 7 , 4 9 7 . 6 8 7 , 7 9 
-OCT 15 5 . 9 3 5 . 6 5 5 . 6 7 5 . 1 8 5 . 2 8 5 . 3 8 5 . 7 0 6 . 2 7 6 . 5 8 6 . 8 7 7 . 3 2 7 , 5 1 7 . 6 9 7 , 7 8 
-OCT 16 5 . 9 9 5 . 6 6 5 . 6 9 5 . 2 0 5 . 2 9 5 . 4 0 5 . 7 2 6 . 2 9 6 . 5 8 6 . 8 7 7 . 3 4 7 , 5 3 7 , 7 1 7 , # 1 
-OCT 17 5 . 8 4 5 . 6 * 5 . 7 6 5 . 2 7 5 . 3 7 5 . 4 8 5 . 8 1 6 . 3 8 6 . 6 7 6 . 9 4 7 . 3 8 7 . 5 7 7 . 7 5 7 , 9 4 
-OCT 2 0 5 . 9 1 5 . 7 * 5 . 8 1 5 . 3 1 5 . 4 2 5 . 5 4 5 . 8 8 6 . 4 7 6 . 7 8 7 . 0 5 7 . 5 0 7 , 6 6 7 . 9 3 2 . 9 2 
-OCT 2 1 5 . 8 6 5 . 7 4 5 . 8 0 5 . 3 1 5 . 4 0 5 . 5 0 5 . 8 3 6 . 4 0 6 . 6 7 6 . 9 6 7 . 3 9 7 , 5 7 7 . 7 5 7 . 9 4 
-OCT 2 2 6 . 1 7 5 . 7 5 5 . 8 1 5 . 3 0 5 . 3 7 5 . 4 9 5 . 8 2 6 . 3 4 6 . 6 4 6 . 9 1 7 . 3 3 7 . 4 9 7 , ^ 7 7 . 7 8 
-OCT 2 3 5 . 9 4 5 . 7 3 5 . 7 5 5 . 2 6 5 . 3 3 5 . 4 6 5 . 7 9 6 . 3 1 6 . 5 6 6 . 8 2 7 . 2 5 7 . 4 3 7 , 6 2 7 , 7 2 
-OCT 2 4 5 . 8 3 5 . 7 3 5 . 7 5 5 . 2 7 5 . 3 4 5 . 4 8 5 . 7 9 6 . 3 5 6 . 6 4 6 . 8 6 7 . 2 8 7 . 4 7 7 . 6 6 7 - 7 6 
-OCT 2 7 5 . 9 0 5 . 7 3 5 . 7 4 5 . 1 9 5 . 3 1 5 . 4 5 5 . 7 6 6 . 3 2 6 . 6 0 6 . 8 2 7 . 2 6 7 . 4 2 7 . 6 1 7 , 7 1 
-OCT 2 8 5 . 8 5 5 . 7 3 5 . 7 3 5 . 2 0 5 . 2 7 5 . 4 7 5 . 7 9 6 . 3 4 6 . 6 2 6 . 8 5 7 . 2 1 7 . 4 5 7 , 6 6 7 . 7 5 
-OCT 2 9 5 . * 3 5 . 7 2 5 . 7 3 5 . 2 0 5 . 2 6 5 . 4 4 5 . 7 5 6 . 3 2 6 . 5 9 6 . 8 2 7 . 1 9 7 , 4 1 7 , 6 2 7 , 7 1 
-OCT 3 0 5 . 8 8 5 . 6 2 5 . 6 0 5 . 1 8 5 . 2 4 5 . 3 8 5 . 6 9 6 . 2 4 6 . 5 2 6 . 7 5 7 . 0 8 7 . 3 1 7 . 5 2 7 - 6 1 
-OCT 31 5 . 9 3 5 . 6 3 5 . 6 1 5 . 2 0 5 . 2 8 5 . 4 2 5 . 7 3 6 . 2 6 6 . 5 1 6 . 7 6 7 . 10 7 . 3 4 7 . 5 4 7 , 6 1 
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