FEDERAL RESERVE  ratistical reloase .

U, S. GOVERNMENT\ SECURITY YIEIDS AND PRICES
(Yiclds 1anor annum) °

Colly ™

. U, 3. Government sccurity yicld Price,-
- Poriod _.Auction average Market yield Other issucs|Issues, due| Long~ long=
. : *3=month | 6=month | 3=month [ 6-=month™|9~12 month|duc in 9=12 | in 3 to 5 | torm term
‘ bills bills bills - | bills bills months 1/ _| years 2/ | bonds 3/ | bonds i/ _
1962 = Octobter 1 2,73 2,89 2,92 2.92 7 3.47 3.91 87.L5
2 ) 2,70 2,90 2,91 2,93 3.L5 3.90 87.58
3 . 2,77 2,90 2,91 2,93 3,43 3.89 87,71
k 2,752 2,902 2,76 2,89 2,90 2,92 3.L3 3.89 87.71
5 2,76 2,88 | 2.88 2,92 3.hL 3,90 87.58
6 Closed - we
8 : 2,76 2.86 2,87 2,92 3.L6 3,90 87.58
9 2,75 2,86 2,87 2,92 3.U7 3.90 87.58
10 2,76 2,85 2,86 2,90 3.L5 3.89 87.71 :
11 2,760 | 2,864 | 2.77 2.86 2,87 2,90 3.16 3.89 87.71 !
12 Closed o : .
13 Closed :
15 2.75 2.8 2,93 2,89 3.16 3.80 | 87.71 i
16 2,74 2,8l 2,93 2,88 3.46 3.89 87.71 .
17 2,75 2,8) 2,93 2,88 © 3.7 3.90 87.58 B
18 2,749 2,8L3 2,74 2,8} 2,92 2,89 - 3.L6 3.88 87.8L 3
19 2,72 2,82 2.90 2,88 3.L5 3.86 88.09
20 Closed
22 . 2,73 2,83 2,92 2.89 - 3,48 3,88 87.8L
23 2,74 2,83 2,91 2,90 3,50 3,89 87.71
2l 2,74 2,83 2,91 2,90 3,L8 3,89 87.71
25 t 2,742 2,828 2,7h 2,83 2,90 2,90 3.18 3.89 87,71
26 2,73 2,81 2,89 2,88 3.46 3.89 87.71
27 " Closed
29 2,69 2,78 2,86 © 2,86 3.k . 3.88 87.8)
30. , 2,72 2,79 2,88 2,85 3.Lb 3.87 87,96
31 2,72 2,80 2,89 . 2,86 3.5 3.87 87.96

Digitized for FRASER
htip //fraser stlouisfed.org/
mkiof St houis




. 269
v G.ll.x -2

U. S, GOVERNMENT SECURITY YIEIDS AND PRICES
(Yislds in per cent per annum)

U, S, Government securitv yiclds : Price,
Auction averago Market_yield Other issues|Issues, due| Long= long=
Period Somonth | Gemonth | 3month | Gementh T9=12 month|duo in 9-12 | in 3 ho B | tere term
bills bills bills bills bills Mﬂjé—l/ vears 2/ bonds 3/ | bonds hz
" Weekly average: .

1962 = Octe. 6 . 2,752 2,902 2,75 | 2.89 2,90 2,92 3.4k 3.90 87.61

13 2,760 2,86l 2,76 2,86 2,87 Co2.91 3.6 3.90 87.6L

20 2,749 2,843 2,74 2.8k 2,92 2,88 3.6 3,88 87.79

; 27 2,7h2 2,828 2,7k 2,83 2,91 2.89 3,L8 3.89 87.7h
Monthly averages ' ’ : :

. 1932- Dctober 2,751 2,859 2.7k 2,84 2,90 2,90 3,46 3.89 87.73

© 1961 = October 2,350 2,702 2,30 2,66 2,90 2,97 3.6L 3.98 86.61

Note: Yields zre averages of those computed by the Federal Reserve Bank of

New York on the basis of closing bid prices.
1/ Currently includes the 2-1/2 per cent bond of August 15, 1963, and the 3=1/2 per cent certificate of At.gust 15, 1963,
2/ Currently ‘Includes the following notes and bonds:

3-5/8 per cent note of 2/15/66 L - per cent note oi‘ 8/15/66
3=3/ per cent bond of 5/15/66 3=3/8 per cent bond of 11/15/66
3 . per cent bond of 8/15/66
3/ Currently includes the follotring bonds due or callable in ten years or mores

3=7/8 per cent of 197 3~1/L 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 - L=1/l per cent of 1987=92
Iy per cent of 1980 3 per cent of 1995
3=1/2 per cent of 1980 ' 3=1/2 per cent of 1998

y/ Prices derived from. average market y'lelds on basis of an assumed 3 per cent, 20=year bond.
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