statistical release

WIEDERAL RESERVE

G U, S. GOVERMIENT SECURITY YIEIDS AND PRICES
(Yields in per cent per annum)
U._S._Government_security vieldé ﬁice,
Period Auchion average Harlet_yiels Other issues|Issues, due| Long- long=
erio 3-month | 6-month | 3-month | 6-month |9-12 month{due in 9~12 | in 3 to § | term torm
— bills bills bills bills bills months 1/ vears 2/_| bonds 3/ | bonds L/
1561 - July 1 Closed . e ‘
. ., i
3 . 2.30 2.k 2,80 2,99 3.67 3,91 87.L5
I Closed
g 2.32 2,51 2.81 2,98 3.69 3.91 87.45
6 2,305 2.L86 2.31 2,50 2,80 2,97 3.69 3.92 87.33
“1 2,30 2.50 2,78 2,56 3.72 3.92 87.33
8 Clesed
10 2,28 2,47 2,74 2,95 3.73 3,92 87.33
11 2.25 2,46 2.73 2.90 3.72 3.92 87.33
12 2.26 2.8 2,72 2.8k 3.72 3.92 87.33
13 2.322 2,512 2.2k 2.7 2,72 2,88 3.71 3,91 87.45
i 2.20 2,140 2,69 2,84 3.71 3.91 87.45
15 Closed
17 2,18 2.36 2.8l 2,8, 3.69 3.91 87.L5
18 2.20 “2.38 2,83 2,84 3.68 3.90 87.58
19 2.20 2.0 2,79 2,82 3.68 3.89 87.71
20 2,200 2.385 2.19 2.1 2,79 2.81 3.66 3.87 87.96
21 2,16 2.0 2,79 2,81 3.61 3.85 88.22
22 Closed
2l 2,19 2.l 2,81 2,82 3.63 3.85 88.22
25 2,21 2.4k 2,8l 2,85 3.68 3.87 87.96
26 2,25 2.7 2.8l 2,86 3.70 3.89 87.71
27 2.2Ll 2,146 2,20 2,46 2.83 2,84 3.70 3.91 87.L5
28 2.2l 2.L8 2.8L 2,84 3.70 3.91 87.L5
29 Closed .
31 2.26 2.51 2.86 2.8l 3.71 3.92 87.33
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Ue S. Gu\TI‘P‘lI“TJJ’\'T SECURITY YIZIDS AND PRICES
: (Tields in per cent per annum)

: U. S. Government security yields Price,
Ariction averaze | Harket yiel [Gther issues Issues, due| Long- long-
Period 3-moath | 6-month | 3-month | 6-month [9-12 month|due in 9-12 | in 3 to 5 | term term
bills ! bills bil‘lq bills bills months 1/ years 2/ | tonds 3/ | bonds L
Weelly averaget . '
1961 - July 1 ©2.219 2,399 2,27 2.L5 2,77 3.01 3.71 3.93 87.20 .
e 8- ©2.205 2,186 2,31 2.Ls 2.80 2,98 3,69 3.92 87.39
15 2.322 2,512 2.25 2.6 2.72 2,88 3072 3.92 87.38
22 2,200 2,365 2.19 2439 2.81 2,82 3.66 3.88 - |-87.78
29 2.2Lh 2.0l 2.22 | 2.6 2.83 2.8l 3.68 3.89 87.76
Monthly E:vcrage . ’ - i .
1961 - July 2.268 2,457 2,2l 2.5 2,79 2,87 - 3.69 3.90 87,57 ..
1560 - July 2.396 | 2.826 2,30, 2,71 3,03 3.13 3.71 3,86 88.12

Note: Y:wlds are avcrc.ges of those computed by the Federal Rescrve Bank of New York on the basis' of closing bid prices.

" 1/ Currently includes the 3 per cont ccrtlflcute of May 15, 1962, and tnc L pcr cent note of May 15, 1962.

2/ Cur rently ineludes the followmg not'os znd bonds: -
- per cent note of 8/15/6 2-5/8 per- cont bond of 2/15/65
L-7/8 per cent note of 11/15/611 : L~5/8 per cent notc of 5/15/65
. ] 3-3/4 per cent bond of 5/15/66 .
3/ Currcntly includcs the follovlng ‘bonds duc or call"blc in ten yeers or more: e
3~7/8 per cent of 197L 3-1/L per cent of 1985
h—l/h per cent of 1975-85 - 3-1/2 per cent of 1990
3-1/l per cent of 1978-83 3 per cent of 1995
- per cent of 1930 3-1/2 per cent. of 1998

3-1/2 per cent of 1980

el

_/ Prices derived from average merket yields on basis of .an assumed 3 per cent,- 20-year bonda
GOVERNMENT FINA!\.CE EECTION, FE.')EB.AL RESERVE' BOARD . '
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