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These data are scheduled for release on the first Tuesday of each month. The availability of the release will be announced ** 
when the information is available, on (202) 452-3206. 
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SELECTED INTEREST RATES 
Yields In percent per annum 

LIBRARY 
APR 8 1 9 8 7 

F E D E R A L R E S E R V E B A S # 

I 
For Immedtate release 

APRIL 7 0 1*d7 

Instruments 
week ending — 

Instruments MAR MAR BAR MAR APR FEB MAR 
6 13 20 2 7 3 

FEDERAL FUNDS (EFFECTIVE) 1 / 6 . 06 6 . 12 6 . 0 8 6 . 1 4 6 .21 6 . 1 0 6 . 13 
COMMERCIAL PAPER 2/ 3/ 

1-MONTH 6 . 1 2 6 . 2 0 6 . 2 1 6 . 2 9 6 . 3 0 6 . 12 6 . 2 2 
3-MONTH 6 . 0 7 6 . 1 5 6 . 1 6 6 . 22 6 . 2 7 6 . 0 5 6 . 1 o 
6-MONTH 6 . 0 1 6 . 0 8 6 . 0 9 6 . 15 6 . 2 2 5 . 9 9 b . 10 

FINANCE PAPER PLACED DIRECTLY 2 / 
1-MONTH 6 . 0 2 6 . 0 9 6 . 0 8 6 . 1 7 6 . 2 1 6 . 0 2 6 . 1 1 
3-MONTH 5 . 8 9 5 . 9 4 5 . 9 4 5 . 9 9 6 . 0 9 5 . 8 8 5 . 9 5 
6-MONTH 5 . 8 2 5 . 8 4 5 . 8 6 5 . 9 3 6 . 0 2 5 . 7 9 5 . 8 8 

BANKERS ACCEPTANCES (TOP RATED) 2 / 
3-MONTH 5 . 96 6 . 0 6 6 . 0 8 6 . 1 7 6 . 1 9 5 . 9 9 6 . 0 9 
6-MONTH 5 . 9 1 6 . 0 0 6 . 0 1 6 . 0 9 6 . 1 4 5 . 9 3 6 . 0 2 

CDS (SECONDARY MARKET) 
1-MONTH 6 . 1 0 6 . 1 6 6 . 1 7 6 . 2 4 6 . 2 9 6 . 1 0 6 . 18 
3-MONTH 6 . 1 0 6 . 1 5 6 . 1 6 6 . 2 2 6 . 3 0 6 . 1 0 6 . 17 
6-MONTH 6 . 1 1 6 . 1 6 6 . 1 7 6 . 2 2 6 . 3 3 6 . 1 0 6 . 1 8 

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

TREASURY BILLS 
AUCTION AVERAGE 2 / 6 / 

3-MONTH 5 . 4 7 5 . 63 5 . 5 8 5 . 5 5 5 .72 5 . 5 9 5 . 5 6 
6-MONTH 5 . 5 1 5 . 59 5 . 5 8 5 . 55 5 .80 5 . 6 0 5 . 5 b 
1-YEAR 5 . 6 8 5 . 7 4 5 . 0 8 

AUCTION AVERAGE (INVESTMENT) 6 / 
3-MONTH 5# 64 5 . 81 5 . 7 5 5 . 7 2 5 .90 5 . 7 5 5 . 7 3 
6—MONTH 5 . 76 5 . 85 5 . 8 4 6 . 8 1 6 .07 5 . 8 4 5 . t i l 

SECONDARY MARKET 2 / 
3-MONTH 5 . 5 4 5 . 6 6 5 . 5 5 5 . 6 0 5 . 5 6 5 . 59 5 . 5 9 
6-MONTH 5 . 5 5 5 . 6 4 5 . 5 5 5 . 6 1 5 . 7 5 5 . 5 9 5 . 6 0 
1-YEAR 5 . 6 1 5 . 7 2 5 . 6 4 5 . 7 1 5 . 8 1 5 . 6 3 5 . 6 8 

TREASURY CONSTANT MATURITIES 7 / 
1-YEAR 5 . 94 6 . 0 6 5 . 9 9 6 . 0 7 6 . 1 8 5 . 9 6 6 . 0 3 
2-YEAR —- 6 . 3 6 6 . 4 3 6 . 4 0 6 . 4 5 6 . 6 1 6 . 4 0 6 . 4 2 
3-YEAR 6 . 5 2 6 . 5 6 6 . 5 3 6 . 6 3 6 . 8 6 6 . 5 6 6 . 5 8 
5-YEAR 6 . 7 1 6 . 7 7 6 . 7 6 6 . 8 3 7 . 0 9 6 . 7 9 6 . 7 9 
7-YEAR 6 . 9 9 7 . 0 4 7 . 0 3 7 . 08 7 . 3 6 7 . 0 6 7 . 0 6 

10-YEAR 7 . 1 8 7 . 2 2 7 . 2 1 7 . 2 7 7 . 5 6 7 . 2 5 7 . 2 5 
20-YEAR 
30-YEAR 7 . 4 7 7 . 5 2 7 . 5 2 7 . 5 9 7 . 8 7 7 . 5 4 7 . S 5 

COMPOSITE 
OVER 10 YEARS (LONG-TERM) 8 / 7 . 5 6 7 . 6 0 7 . 5 9 7 . 65 7 . 9 1 7 . 6 9 7 . b 2 

CORPORATE BONDS 
MOODY'S SEASONED 

AAA 8 . 3 4 8 . 3 6 8 . 3 6 8 . 3 6 8 . 5 0 8 . 3 8 8 . 3 6 
BAA 9 . 6 0 9 . 6 1 9 . 5 8 9 . 62 9 . 7 2 9 . 6 5 9 . 6 1 

A-UTIULTY 9 / 8 . 8 0 8 . 8 3 8 . 8 6 8 . 9 1 9 . 0 7 8 . 8 2 8 . 8 4 
STATE 6 LOCAL BOUDS 1 0 / 6 . 5 4 6 . 6 1 6 . 6 8 6 . 7 9 6 . 9 3 6 . 6 1 6 . 6 b 
CONVENTIONAL MORTGAGES 1 1 / 9 . 0 8 9 . 0 9 9 . 0 8 9 . 0 7 9 . 2 7 9 . 12 9 . 0 8 

1 . WEEKLY FIGOBBS ABB AVERAGES OP 7 CALENDAR DAIS ENDING OB ME DIES DA I OF TAB COB RE NT SEEK; 
MONTHLY FIGURES INCLUDE BACH CALENDAR DAI IN THE MONTH. 

2 . QUOTED ON BANK-DISCOUNT B A S I S . 
3 . BATES ON COMMERCIAL PAPER PLACED FOB FIRMS WHOSE BOND RATING I S AA OR THE EQUIVALENT. 
4 . RATE CHARGED BI BANKS ON SHORT-TERM BUSINESS LOANS. 
5 . RATE FOR THE FEDERAL RESERVE BANK OF NEW IORK. 
6 . RATES FOR AUCTIONS OCCUBBING WITHIN THE CURRENT WEEK. 
7 . YIELDS ON ACTIVELY TRADED ISSUES ADJUSTED TO CONSTANT MATURITIES. SOURCE: U . S . TREASURY. 
8 . UNWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHER DOE NOR CALLABLE IN LESS THAN 10 IBARS, 

INCLUDING ONE VERI LOW I IELDING "FLOWER" BOND. 
9 . ESTIMATE OF THE H E L D ON A RECENTLY-OFFERED, A-BATBD UTILITY BOND WITH A HATURITI OF 30 IBARS AND CALL 

PROTECTION OF 5 YEARS; FRIDAY QUOTATIONS. 
1 0 . BOND BUIER INDEX, GENERAL OBLIGATION, 2 0 IEARS TO MATURITY, MIXED QUALITI ; THURSDAI QUOTATIONS. 
1 1 . CONTRACT INTEREST RATES ON COMMITMENTS FOR FIXED-RATE FIRST MORTGAGES. SOURCE: FHLMC. 

NOTE: MEEKLY AND MONTHLY FIGURES ARE AVERAGES OF DAILY RATES, EXCEPT FOR STATE & LOCAL BONDS, 
WHICH ARE BASED ON THURSDAY FIGURES, AND CONVENTIONAL MORTGAGES AND A-UTILITY BONDS, 
BOTH OF MHICH ARB BASED OH FRIDAY FIGURES. 
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G. 13 (CONTINUED) 

BAIL I INTEREST BATES 
(YIELDS ID PERCENT PER ANNUM) 

FEDERAL COMM. CDS U . S . GOVERNMENT SECURITIES 
FUNDS PAPER SECONDARY , | _ 

2/ MARKET TREASURY BILLS 2 / TREASURY CONSTANT MATURITIES 

3 - M O . 3 -MO. 3-MO. 6 -MO. 1 - Y R . 1 -Y 2 - Y R . 3 - Y R . 5 - Y R . 7 - I R . 1 0 - Y R . 3 0 - 1 R . 

1987-MAR 2 6 . 1 8 6 . 0 9 6 . 0 9 5 . 4 8 5 . 4 5 5 . 5 8 5 . 9 2 6 . 3 4 6 . 50 6 . 6 9 b . 97 7 . 17 7 . 4 6 
-MAR 3 6 . 22 6 . 1 0 6 . 1 0 5 . 5 4 5 . 5 6 5 . 6 2 5 . 9 6 6 . 3 7 6 . 52 6 . 7 2 7 . 0 1 7 . 2 1 7 . 4 9 
-MAR 4 6 . 0 1 6 . 0 7 6 . 1 0 5 . 5 1 5 . 5 3 5 . 5 7 5 . 90 6 . 3 2 6 . 4 8 6 . 6 6 6 . 9 5 7 . 1 4 7 . 4 4 
-MAR 5 5 . 9 9 6 . 0 3 6 . 0 8 5 . 5 2 5 . 5 3 5 . 5 8 5 . 9 1 6 . 3 5 6 . 5 1 6 . 6 9 6 . 97 7 . 16 7 . 4 5 
-MAR 6 6 . 0 0 6 . 0 6 6 . 1 1 5 . 6 4 5 . 6 6 5 . 6 8 6 . 0 2 6 . 4 2 6 . 5 8 6 . 7 7 7 . 0 4 7 . 2 3 7 . 5 2 
-MAR 9 6 . 2 1 6 . 1 1 6 . 1 3 5 . 6 4 5 . 6 8 5 . 7 0 6 . 04 6 . 4 3 6 . 5 6 6 . 7 8 7 . 0 4 7 . 2 3 7 . 5 3 
-MAR 10 6 . 2 9 6 . 1 4 6 . 1 4 5 . 6 8 5 . 6 5 5 . 74 6 . 0 9 6 . 4 4 6 . 5 7 6 . 7 8 7 . 0 5 7 . 2 3 7 . 5 3 
-MAR 11 6 . 3 2 6 . 18 6 . 1 9 5 . 6 9 5 . 6 4 5 . 7 4 6 . 09 6 . 44 6 . 5 7 6 . 7 8 7 . 0 5 7 . 2 3 7 . 5 3 
-MAR 12 b . 14 6 . 1 5 6 . 1 5 5 . 6 7 5 . 6 3 5 . 7 4 6 . 09 6 . 4 3 6 . 5 6 6 . 7 8 7 . 0 5 7 . 2 2 7 . 5 2 
-MAR 13 6 . 0 5 6 . 1 5 6 . 1 4 5 . 6 2 5 . 6 2 5 . 6 6 6 . 0 1 6 . 3 9 6 . 5 2 6 . 7 5 7 . 0 1 7 . 19 7 . 4 9 
-MAR 16 6 . 2 5 6 . 1 7 6 . 1 6 5 . 6 5 5 . 6 4 5 . 6 8 6 . 04 6 . 4 1 6 . 5 5 6 . 7 7 7 . 04 7 . 2 2 7 . 5 2 
-MAR 17 6 . 0 5 6 . 1 6 6 . 1 8 5 . 5 7 5 . 57 5 . 6 5 6 . 0 0 6 . 42 6 . 54 6 . 7 5 7 . 0 3 7 . 2 0 7 . 5 1 
-MAR 18 5 . 9 7 6 . 15 6 . 1 5 5 . 5 2 5 . 5 1 5 . 6 4 5 . 99 6 . 40 6 . 5 4 6 . 7 6 7 . 0 4 7 . 2 1 7 . 5 2 
-MAR 19 6 . 06 6 . 1 5 6 . 1 6 5 . 5 0 5 . 5 0 5 . 6 0 5 . 9 5 6 . 3 8 6 . 5 1 6 . 7 5 7 . 0 2 7 . 2 1 7 . 5 1 
-MAR 20 6 . 0 9 6 . 1 6 6 . 1 5 5 . 5 2 5 . 5 5 5 . 6 3 5 . 9 8 6 . 4 0 6 . 5 3 6 . 7 7 7 . 04 7 . 2 2 7 . 5 3 
-MAR 2 3 6 . 2 1 6 . 1 8 6 . 1 8 5 . 6 2 5 . 6 3 5 . 6 7 6 . 0 3 6 . 4 2 6 . 59 6 . 8 0 7 . 0 7 7 . 2 5 7 . 5 6 
-MAR 24 6 . 1 4 6 . 2 1 6 . 2 3 5 . 6 1 5 . 5 9 5 . 7 0 6 . 06 6 . 4 4 6 . 6 3 6 . 8 2 7 . 0 9 7 . 2 7 7 . 5 9 
-MAR 2 5 6 . 2 8 6 . 24 6 . 2 3 5 . 5 7 5 . 5 9 5 . 7 1 6 . 0 7 6 . 4 6 6 . 64 6 . 8 4 7 . 10 7 . 2 6 7 . 5 8 
-MAR 26 6 . 2 1 6 . 2 3 6 . 2 2 5 . 5 7 5 . 6 0 5 . 7 0 6 . 06 6 . 4 2 6 . 6 1 6 . 8 1 7 . 0 3 7 . 2 4 7 . 5 6 
-MAR 2 7 6 . 15 6 . 2 4 6 . 2 2 5 . 6 3 5 . 6 6 5 . 7 7 6 . 14 6 . 4 9 6 . 69 6 . 8 9 7 . 12 7 . 3 3 7 . 6 4 
-MAR 30 6 . 3 3 6 . 3 1 6 . 3 3 5 . 6 6 5 . 7 6 5 . 8 5 6 . 23 6 . 6 3 6 . 8 5 7 . 0 7 7 . 3 3 7 . 5 4 7 . 8 4 
-MAR 3 1 6 . 2 3 6 . 3 1 6 . 3 0 5 . 6 1 5 . 7 4 5 . 7 8 6 . 15 6 . 54 6 . 79 7 . 0 2 7 . 2 9 7 . 5 1 7 . 8 1 
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