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- RESERVE statistical release
G.1l ‘ ; “U. S GOVERIIENT\SECURITY YIEIDS AII) PRICIS
} (Yields in por “cent per annum)
i _ U._S. Goverrment scourity rislds MFricc,
A _ hustion averace varket_yield Cther issucs|Issucs, duc| Long- I long= :
_ Peried 3 6=menth | 3-menth | 6-menth |9-12 month|duc in 9-12 | in 3 to § | term term .
b bills Pills bills bills aonths 1/ | yoars 2/ | bonds 3/ | berds L/ |
1961 = Docembor 1 2.53 2.78 2.90 2.98 3.73 L.00 e6.32
2 Clesed !
N 2.56 2.85 2,95 3.01 3.79 Lok 85.82 ¢
[ 2,581 2.89 3.C0 3.0k 3.81 L. 05 8s.70 ¢
6 2.61 2.91 3.00 3.08 3.85 L. C6 85.58 ¢
7 2,625 2,867 2.58 2.89 2,97 3.04 3.8l Lok 85.82
8 i 2.57 2,83 2.955 3.00 3.8 L.ch 85.82
9 Closed
11 2.56 2.87 2.95 3.02 3.83 L.CS 85.70
12 2.57 2.88 2,56 3.03 3.87 Li.07 85.46
13 2.60. 2.89 2,98 3.03 3.85- | L.o7 85,6
1 2.579 2.87L 2,61 2.90 2.98 3.02 3.82 L.C6 8558 !
15 2,63 2,89 2.98 3.C2 3,81 L. Co 85.58 ;
16 Closed ;
13 2.63 2.87 2,97 3.0k 3,82 L. 07 85.L6 i
19 2.60 2,87 2,95 3.CL 3.81 L0535 85.70 |
20 2,60 2,87 2,95 3,03 3.81 Li.C6 85.58 |
21 2,670 2,915 2,60 2.8 2,95 3.0L 3.81 L.07 85,6 |
22 2.60 2.85 2.95 3,03 3.80 L.o7 85.L6 :
23 Closcd
25 Closed .
2% 2.5L 2.89 3.00 3,03 3.81 L.07 85.L6 .
27 2.66 2.90 3.03 3.CL 3.82 L.07 85.L6
28 2.59% 2,845 2.66 2.91 3.02 3.05 3.81 .08 85.33 §
29 « 2,57 2,91 3.03 3.06 3.80 L.o7 85.46 i
30 Clescd B
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G -2 -
U. S. GOVERMMENT SECURITY YIEIDS AND PRICES
(Yiclds in per cent per anmm)
U. S. Goverrmrent secur?ftv vields Price,
: B Auction averaze j Iarket _yield Cther issucs|Issues; due| Long- long-
Pericd 3-month | 6-month | 3-month | 6-month |9-12 month|due in 9-12 | in 3 to 5 | term term
bills bills bills bills bills menths 1/ ‘| yenrs 2/ | bords 3/ | bords b/
Vnaeklyv _averages ’
161 - Dec. 2 2,606 2.8C6 2,56 o 2.78 2,91 2.98 3.73 ¢ L.oL 86.22,
9 2,625 2,867 |, 2.58 2,88 2,97 3.03 3.82 - k.05 85.75 °
16 2,579, 2,87l 2.59 2,89 2,97 3.02 3.6l L.cé 85.56
23 2.670 2,915 2.61 2.86 2,95 | 3.04 3.81 L.Co6 85.53
300 2,59 2,845 2.66 2,90 o 3.02 3.0L 3.81 L.o7 85.13
Hopthly average: : ' '
1961 - December 2,617 2,875 12,60 2.88 2,97 3.03 3.82 L.C6 85.61
1960 = December 2,272 2,530 2,25 2,50 . 2,6k 2.79 3.51 3.88 87.8L
] o . ) |
1961 - average 2,378 2.605" 2.36 2.59 2.81 2.91 . 3.60 3.90 87.55

. Note: "Yiclds are averages of thcsé computed by the Federal Rescrve Bank of New York on:the »b&sis of closing bid prices,

1/ Curréntly includes the 3-3/L per cent note of November 15, 1562, the 3-1/k per cent note of November 15, 1562, and
beginning December 16, the 2-1/k per cent bord of December 15, 1959-62. :

2/ Currently includes the following note and bonds: E
2=5/8 per cent bord of 2/15/65 - 3 - per cent bornd of 8/15/66
1;~B/8 per cent ncte of 5/15/65 3-3/8 per cent bond of 11/15/66
3-3/L; per cent bend of 5/15/66 . .

3/ Currently includes the following bonds due cr callable in ten years or more:

3~7/8 per cent of 197k ! 3-1/} per cent of 1985
L=1/l; 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
L per cent of 1980 . 3-1/2 per cent of 1998

3-1/2 per cent of 1980

°

L/ Prices derived frcm average market yiclds on basis of an assumed 3 per cent, 20-year bond. )
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