
%x,o; 

X j f ' E D E R A L R E S E R V E s t a t i s t i c a l r e l e a s e 

a . l i t u . s . oa rpM-EMT s e c u r i t y y i e l d s Aim p r i c e s | 
( Y i e l d s i n p e r c e n t p e r annum) "I 

' • U,, S . Government s e c u r i t y ;\n\elH.q — P r i c e ~ 

P e r i o d 
A u c t i o n , a v e r a g e t I- larket y i e l d O t h e r i s s u e s I s s u e s , d u e l 

i n 3 t o 5 
y e a r s 2 / 1 

L o n g -
t e r m 
b o n d s 3 / 

l o n g -
t e r m 
b o n d s k/ 

P e r i o d 3 - m o n t h 
b i l l s 

6 - m o n t h 
b i l l s 

3 - m o n t h 
b i l l s 

6 - m o n t h 
b i l l s 

9 - 1 2 month 
b i l l s 

d u e i n 9 - 1 2 
mon ths 1 / 

I s s u e s , d u e l 
i n 3 t o 5 

y e a r s 2 / 1 

L o n g -
t e r m 
b o n d s 3 / 

l o n g -
t e r m 
b o n d s k/ 

1 9 6 1 - A u g u s t 1 
2 
3 
b 
5 

2 . 3 0 0 

C l o s e d 

2 . # 7 

2 . 2 5 
2 . 3 0 
2 . 2 9 
2 . 2 9 

' 2 . L 8 
2 . 5 0 
2 . 5 0 
2 . 5 5 

2 . 8 3 
2 . 8 5 
2.85^ 
2 . 8 7 

2 . 8 b 
2 . 8 5 
2 . 8 6 
2 . 8 8 

3 . 7 0 
3 . 7 5 
3 . 7 7 
3 . 7 7 

• 

3 . 9 2 
3 . 9 b 
3 . 9 7 
3 . 9 8 

8 7 . 3 3 
8 7 . 0 8 
8 6 . 7 0 
8 6 . 5 7 

7 
8 
9 

1 0 
1 1 , 
12 . ' 

2 . 3 6 6 

C?.osed 

2 . 6 1 7 

2 . 3 1 
2.311 
2 . 3 9 
2.1,2 
2 . I l l 

2 . 5 8 
2 . 6 2 
2 . 6 b 
2 . 6 3 
2 . 7 0 

2 . 8 8 
2 . 9 3 
2 . 9 2 
2 . 9 b 
2 . 9 6 

2 . 9 9 
3 . 0 0 
3 . 0 0 
3 . 0 b 
3 . 0 6 

3 . 8 2 
3 . 0 6 
3 . 8 8 
3 . 8 7 

' 3 . 8 6 

lw 02 
I1 .03 
I4.03 
I t . 0 3 
I t .02 

8 6 . 0 7 
8 5 . 9 5 • 
8 5 . 9 5 
8 5 . 9 5 
8 6 . 0 7 

III 
15 
16 
17 
18 
19 

2 . 5 1 9 

C l o s e d 

| 
! 

2 . 7 6 5 ' 

2.1,8 
2.1,9 
2.51l 
2 . 5 0 
2 , 4 7 

2 . 7 5 
2 . 7 5 
2 . 8 2 
2 . 8 0 1 
2 . 7 6 

2 . 9 7 
2 . 9 5 " 
2 . 9 8 
2 . 9 b 
2 . 9 1 

3 . 0 5 
3 . 1 3 . 
3 . 1 3 
3 . 1 2 
3 . 1 0 

3 . 8 7 
3 . 8 6 
3 . 8 b 
3 . 8 1 
3 . 7 8 

I t .02 
I t . 0 2 
I t . 0 1 
l t . 0 0 
3 . 9 9 

8 6 . 0 7 
8 6 . 0 7 
8 6 , 2 0 
8 6 . 3 2 
8611,5 

2 1 
22 
23 
2k 
25 
26 

2 . 5 0 3 

C l o s e d 

2 . 7 9 3 

2.1,6 
2=1,6 
2.1:9 
2 . 3 9 
2 .3 l i 

2 , 7 5 
2.7k 
2 , 7 2 
2 . 6 8 
2 . 6 b 

2 . 9 0 
2 . 9 0 
2 . 9 0 
2 . 8 8 
2 . 8 8 

3 . 1 0 
3 . 1 0 
3 . 1 0 
3 . 0 8 
3 . 0 8 

3 . 7 8 
3 . 7 7 
3 . 7 8 
3 . 7 6 
3 . 7 6 

I t . 0 1 
It. 0 1 
I t .Ol 
It .02 
It .02 

8 6 . 2 0 
8 6 . 2 0 
8 6 . 2 0 
8 6 . 0 7 
8 6 . 0 7 

2 8 
29 
3 0 

j i • . . „ . 2 t 6 l J _ , 

2 . 3 0 
2 , 3 6 
2 , j 6 
^ . 

2 . 6 2 
1 2 . 6 6 

2 . 6 7 
1 2 . 6 6 

2 . 8 8 ' 
2 . 9 0 
2 r 9 1 
2 . 9 0 

3 . 0 7 
3 . 0 6 
3*06 

3 . 7 5 
3 . 7 5 

| 3 , 7 6 
, : V ! L 

l l „01 
l l . O l 
l l . O l 
I t . 0 1 

8 6 . 2 0 
8 6 . 2 0 
8 6 , 2 0 

. 8 6 . 2 0 
Digitized for FRASER 
http://fraser.stlouisfed.org/ 
Federal Reserve Bank of St. Louis



G.ll* - 2 -

U . S . GCVER1L52IT SECURITY YIELDS AED PRICES 
( Y i e l d s i n p e r c e n t p e r annum) 

Pe r iod . 
Auc t i o n a v e r a g e 

3 - m o n t h 
b i l l s 

Week ly a v e r a g e 
•v 1 9 6 1 - ; 

S e p t 

5 
12 
19 
26 

, 2 

6 - m o n t h 
b i l l s 

I l o n t h l y a v e r a g e : 

I 9 6 0 - A u g u s t 

2 . 3 0 0 
2.366 
2 . 5 1 9 
2 . 5 0 3 
2.321 

2.1,02 
2.286 

2 . 5 3 7 
2 . 6 1 7 
2 . 7 6 5 
2 , 7 9 3 
2 . 6 1 7 

2.670 
2.571* 

IT. S . Government s e c u r i t y y i e l d s 
l l a r k e t y i e l d 

3 - m o n t h 
b i l l s 

6 - m o n t h 
b i l l s 

2.20 
2 . 3 8 
2 . 5 0 
2.1*3 
2 . 3 b 

2 . 3 9 
2 . 3 0 

9 - 1 2 month 
b i l l s 

2 . 5 1 
2.61* 
2 . 7 8 
2 . 7 1 
2 . 6 5 

2.66 
2 . 5 9 . 

2 . 8 5 
2 . 9 3 ' 
2 . 9 5 
2 . 0 9 
2 . 9 0 

2 . 9 1 
2.82 

O t h e r i s s u e s 
d u e i n 9 - 1 2 

months 1 / 

2 . 8 5 
3 . 0 2 
3 . 1 1 
3 . 0 9 
3.06 

3 . 0 3 
2 . 8 9 

I s s u e s , due 
i n 3 t o 5 
y e a r s 2 / 

Long -
t e r m 
b o n d s 3 / 

P r i c e , 
l o n g -
t e r m 
b o n d s l i / 

3 . 7 l | 
3,86 
3 . 8 3 
3 . 7 7 
3 . 7 7 

3 . 8 0 
3 . 5 0 

1 3 . 9 5 
l i . 0 3 
14.01 
1*.01 
I . 0 1 

l i . 0 0 
3 . 7 9 

87.00 
8 6 . 0 0 
8 6 . 2 2 
8 6 . 1 5 
86.20 

8 6 . 2 7 
8 8 . 9 3 

Kot.es Y i e l d s a r e a v e r a g e s of t h o s e computed b y t h e F e d e r a l R e s e r v e Bank of New Y o r k ; o n t h e b a s i s of c l o s i n g b i d , p r i c e s . 

1 / I n c l u d e s t h e 3 p e r c e n t c e r t i f i c a t e <£ l i a y - l 5 , 1 9 6 2 , and t h e 1» p e r c e n t n o t e of u a y 1 5 , 1 9 6 2 t h r o u g h Atigjffit l i t , and 
b e - i n n i n s A u g u s t 1 5 , t h e !i p e r c e n t n o t e <K A u g u s t 1 5 , 1962 , and t h e 3 - l A p e r c e n t n o t e of Augus t 1 5 , 1 9 6 2 . 

2 / I n c l u d e s t h e f o i l o w i n g n o t e s and b o n d s : 
5 p e r c e n t n o t e of 8/15/61* t h r o u g h Augus t H i 
I4 -7 /8 p e r c e n t n o t e of 11/15/61* 

2 - 5 / 8 p e r c e n t bond of 2 / 1 5 / 6 5 
I t - 5 / 8 p e r c e n t n o t e of 5 / 1 5 / 6 5 
3 - 3 A p e r c e n t bond of 5 / 1 5 / 6 6 
3 p e r c e n t bond of 8 / 1 5 / 6 6 b e g i n n i n g Augus t 15 

3 / C u r r e n t l y i n c l u d e s t h e f o l l o w i n g b o n d s cue or c a l l a b l e i n t e n y e a r s o r m o r e : 
3 " 7 / 8 p e r c e n t of 197U 3 ~ l A t P e r c e n t of 1985 
U - l / l t p e r c e n t of 1 9 7 5 - 8 5 ' 3 - 1 / 2 p e r c e n t of 1990 
3-1/1* p e r c e n t o f . 1 9 7 6 - 8 3 3 p e r c e n t of 1995 
1* p e r , c e n t of 1 9 8 0 1 • 3 - 1 / 2 p e r c e n t of 1998 
3 - 1 / 2 p e r c e n t of 1 ? 8 0 

h / P r i c e s d e r i v e d f r o m a v e r a g e m a r k e t y i e l d s on b a s i s of an assumed 3 P ^ r ce j^ t 3 2 0 - y e a r b o n d . 

GOVHilRMIEHT- FDTAIICE SECTION 

I 

S e p t e m b e r 8 , 1 9 6 1 
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