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SELECTED INTEREST RATES klphiX 
tmmedfcle nmleaee 

O F P t tUDELP»S N , t ' '• "" 
Week ending 

Instruments JUNE JUNE JOSE JOSE JOLT HAT JUSE 
5 12 19 2 6 3 

FEDERAL FOXDS (EFFECTIVE# 1 / 6 . 65 6 . 70 6 . 75 6 . 79 6 . 6 1 * CD
 

VI
 

6 . 7 3 
C0H8EBCIAL IAPER 2 / 3 / 

6 . 8 3 6 . 8 6 I -50STH 6 . 8 7 6 . 8 6 6 . 8 5 6 . 8 7 6 . 8 2 6 . 8 3 6 . 8 6 
3-aONTH 6 . 9 5 6 . 9 4 6 . 9 0 6 . 90 6 . 8 6 6 . 9 3 6 . 9 2 
to-HONTH 7 . 0 6 7 . 0 6 6 . 9 4 6 . 9 4 6 . 9 1 7 . 0 4 7 . 0 0 

FINANCE PAPE& PMCED DIRECTLY 2 / 
1—80MTH 6 . 7 8 6 . 8 3 6 . 7 9 4 . 7 8 6 . 7 4 6 . 7 8 6 . 8 0 
3-HONTH 6 . 7 8 6 . 8 2 6 . 7 6 6 . 7 1 6 . 6 3 6 . 7 4 6 . 7 7 
6-flOKTH 6 . 5 1 6 . 5 2 6 . 5 3 6 . 4 8 6 . 4 0 6 . 4 7 6 . 5 0 

BAtKEBS ACCEPTANCES (TOP RATED) 2 / 
6 . 8 3 i-flOMTH 6 . 9 0 6 . 8 3 6 . 7 9 6 . 8 1 6 . 7 6 6 . 9 1 6 . 8 3 

b-GOHTH 7 . 0 5 6 . 9 7 6 . 8 1 6 . 82 6 . 7 9 7 . 0 3 6 . 9 1 
CDS (SECONDARY BASKET) j 

6 . 8 3 1-H0NTH 6 . 8 5 6 . 8 4 6 . 8 1 6 . 8 6 6 . 8 3 6 . 8 1 6 . 8 4 
3-BONTH 6 . 9 9 6 . 9 8 6 . 8 8 6 . 9 1 6 . 8 8 6 . 9 9 6 . 9 4 
O-80NTH 7 . 2 5 7 - 2 o 7 . 0 6 7 . 0 5 7 . 0 4 7 . 2 4 7 . 15 

BANK PBIHE LOAN 1 / 4 / 8 . 2 5 8 . 2 5 8 . 2 5 8 . 2 5 8 .25 8 . 14 8 . 2 5 
DISCOUNT RINDOV BOBRORINC 1 / 5 / 5 . 5 0 5 . 5 0 5 . 5 0 S . 50 5 .50 5 . 5 0 5 . 5 0 
U . S . GOVERNaSNT SECURITIES 

TRLASURX BILLS 
AUCTION AVERAGE 2 / 6 / 

3 -80NTB 5 . 8 1 5 . 59 5 . 70 5 . 64 5 .82 5 . 7 5 5 . 6 9 
6 - n 0 N T H 6 , 1 0 5 . 9 9 5 . 95 1 . 9 3 6 . 0 0 6 . 11 5 . 9 9 
1-YEAB 6 . 5 4 6 . 5 6 6 . 5 4 

AUCTION AVERAGE ( IN VEST BE NT) 6 / 
5 . 9 4 3 - H 0 N T H 6 . 0 0 5 . 76 5 . 8 8 5 . 82 6 . 0 0 5 . 9 4 5 . 8 7 

6 - 5 0 N T H 6 . 4 0 6 . 28 6 . 24 6 . 2 2 6 . 2 9 6 . 4 0 6 . 2 6 

SECONDARY 8ARKET 2 / 
3 - 8 0 N T H 5 . 7 0 5 . 5 5 5 . 6 5 5 . 7 7 5 . 6 8 5 . 6 6 5 . 6 7 
o - a O N T H 6 . 10 5 . 8 9 5 . 9 3 6 . 0 5 5 . 8 8 6 . 0 5 5 . 9 9 
1-YEAB 6 . 44 6 . 3 6 6 . 2 9 6 . 3 2 6 . 2 5 6 . 5 2 6 . 3 5 

TBEASUBT CONSTANT BAVURITIES 7 / 
1-YEAB 6 - 9 1 6 . 8 0 6 . 7 3 6 . 7 7 6 . 7 1 7 . 0 0 6 . 8 0 
2-YEAR 7 . 7 4 7 . 6 5 7 . 4 5 7 . 4 9 7 . 4 5 7 . 7 6 7 . 5 7 
3-YEAR 8 . 0 0 7 . 8 9 7 . 6 8 7 . 72 7 . 7 2 8 . 0 2 7 . t i 2 
5 - Y E A R 8 . 19 8 . 1 0 7 . 8 7 7 . 9 1 7 . 9 6 8 . 2 6 8 . 0 2 
7 - Y E A R 8 . 4 4 8 . 3 8 8 . 14 8 . 14 8 . 2 0 8 . 47 8 . 2 7 

1 0 - X E A R 8 . 5 8 8 . 5 0 8 . 2 7 8 . 2 8 8 . 3 5 8 . 6 1 8 . 4 0 
2 0 - Y E A R 
30-1EAR 8 . 7 5 

* * CO 8 . 4 6 8 . 4 4 8 . 4 8 8 . 7 8 8 . 5 7 
C O B P O S I T E 

OVER 10 Y EAB S( LO SG-TEB 5*.) 6 / 3 . 7 9 CD
 

Kl
 

c 

CO 8 . 5 2 8 . 6 0 8 . 7 9 8 - t > 3 
COBPOBATE BOMDS 

aOODI 'S S £ A S 0 8 £ 0 
AAA 9 . 3 8 9 . 3 6 9 . 3 0 R 9 . 2 5 9 . 3 3 9 . 3 3 9 . 3 2 
BAA 1 0 . 6 1 1 0 . 5 8 1 0 . 4 8 1 0 . 4 3 1 0 . 5 2 1 0 . 5 1 1 0 . 5 2 

A-UTILITY 9 / 1 0 . 1 4 1 0 . 0 4 1 0 . 0 0 1 0 . 0 3 1 0 . 0 1 1 0 . 0 5 1 0 . 0 5 
STATE 6 LOCAL BONDS 1 0 / 7 . 9 7 7 . 8 3 7 . 6 3 7 . 7 2 7 . 8 1 8 . 0 0 7 . 7 9 
CONVENTIONAL BORTGAGES 1 1 / 1 0 . 7 0 1 0 . 6 6 1 0 . 4 4 1 0 . 3 5 1 0 . 3 6 1 0 . 6 0 1 0 . 5 4 

1 . NEEBLLY FIGQSZS ARE AVERACES OF 7 CALEBOAR DAIS EMDIMG OM SEDMESDAY OF THE CURRENT SEEK; 
80NTHLY FIGURES INCLUDE EACH CALENDAR DAI I « THE BONTH. 

2 . w"JOT£L OH BANK-DISCOOST B A S I S . H 

3 . BATES OM C08BERCIAL PAPEE PLACED FOR FIRflS i f lOSE BOND RATIBG I S AA OB THE EQUIVALENT. 
4 . RATE CHARGED BY BAS*S OS SflORT-TERB B O S I I E S S LOAMS. 
5 . BATS FOB THE FEDERAL RESERVE BASK OF SEff TORE. 
6 . RATES FOR AUCTIONS OCCtiKBlSG U I T f l l S THE CORRBST SEEK. 
7 . TIE LI'S OM ACTITELT TRADED I S S U E S ADJUSTED TO COSSTAMT EATURITIBS. SOURCE: O . S . TREASURI. 
8 . UkKEJGHTED AVERAGE OF ALL I S S U E S OOTSTASOISG Of BOMDS SEITHER DOE SOR CALLABLE I S LESS THAM 10 YEARS, 

IMCLUriSG ONE VERI LOB TIKLDISG mrL09gR* BOMD. 
9 . EST l a ATE Of THE H E L D OS A BECESTLI-OFFERED, A—RATED UTILITY BOMB BITE A BATURITT OF JO TEARS ASD CAUL 

PBOT£CTIOF OF 5 TEARS; FRIDAY QOOTATIOSS. 
10 . BOMD BUTBB I N D E I , GESEBAL OBLIGATION, 20 TEARS TO BATURITT, 8 1 1 ED QUALITT; THURSDAY QUOTATIONS-
1 1 . CONTBACT INTEREST 3 ATES OS C088IT8EMTS FOB FI IED-BATE F I B S T SOBTCAGES. SOURCE: FHLBC. 

MOTE: 8EEXLT AMD HOSTHLT FIGOBES ABE AVERAGES OF DAILI BATES, EXCEPT FOB STATE 6 LOCAL BOMDS, 
WHICH ABE BASED OM TEORSDAI FIGURES, AMD CONVENTIONAL 80BTGAGES AND A-OTILITT BOMDS, 
BOTH OF WHICH ARE BASED ON FRIDAT FIGURES. 

R= A/.*- fo r week end ing June 19; was r e v i s e d to 9 .30 i n s t e a d ot 9 . 2 9 . Digitized for FRASER 
http://fraser.stlouisfed.org/ 
Federal Reserve Bank of St. Louis




