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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 

U.S. GOVERNMENT SECURITY YIELDS AND PRICES 
( Y i e l d s in per c e n t per annum) 

P e r i o d 

U.S . Government s e c u r i t y y i e l d s P r i c e of 
l o n g -
term 

bonds 4Z 

P e r i o d A u c t i o n a v e r a g e Market Y i e l d * Other i s s u e s 
due in 9 -12 

months 1/ 

I s s u e s due 
in 3 t o 

5 y e a r s 2/ 

Long-
term 

bonds 3 / 

P r i c e of 
l o n g -
term 

bonds 4Z 

P e r i o d 3-month 
b i l l s 

6-month 
b i l l s 

3-month 
b i l l s 

6-month 
b i l l s 

1 - y e a r 
b i l l s 

Other i s s u e s 
due in 9 -12 

months 1/ 

I s s u e s due 
in 3 t o 

5 y e a r s 2/ 

Long-
term 

bonds 3 / 

P r i c e of 
l o n g -
term 

bonds 4Z 
1976 - S e p t . 2 CLOSED 

, 3 9 . 4 1 9 . 5 4 9 . 2 9 9 . 8 1 8 .64 7 .33 5 4 . 9 3 
4 9 . 3 6 : 9 . 4 2 9 . 2 3 9 .82 •8 .64 7 .35 54 .79 
5 9 .167 9 . 2 8 3 9 . 3 3 9 .36 9 . 1 2 9 . 6 0 • 8 . 6 0 7..33 54 .93 
6 9 . 2 6 9 . 2 5 8 . 9 0 9 . 3 5 8 . 5 7 7 .32 55 .00 
7 CLOSED 

9 9 . 1 5 9 . 1 8 8 . 6 8 9 . 0 2 8 . 4 8 7 .28 5 5 . 2 8 
10 9 . 0 7 8 . 7 8 8 .66 9 . 1 5 8 . 5 1 7 .30 55 .14 
11 9 .06 8 . 8 3 8 . 6 3 9 . 0 4 8 . 5 0 7 .29 5 5 . 2 1 

' . ' , 1 2 9 .099 8 . 9 8 0 9 . 2 5 8 . 9 7 8 . 7 9 9 . 3 4 8 . 6 0 7 .33 %L,93 
f 13 8 .96 8 . 8 4 8 . 6 7 9 .16 8 . 5 3 7 . 3 3 5 4 . 9 3 

14 CLOSED 

16 8 . 1 1 8 . 4 2 8 . 4 5 8 . 6 5 8 . 4 3 *' 7 .32 , 55 .00 
17 8 . 0 9 8 . 3 3 8 . 6 4 8 . 8 0 8 . 4 1 7 :33 5 4 . 9 3 
18 7.83 ' 8 . 3 1 tSf.49 8 . 8 1 8 . 3 5 " 7 .32 55 .00 
19 8 . 1 8 5 8 . 2 0 3 7 .12 8 . 2 5 8 . 2 7 8 .76 , 8 . 3 0 7 . 3 1 55 .07 
20 * 7 . 0 7 ; 8 . 2 1 8 . 1 5 8 . 7 0 8 . 2 4 7 . 2 8 55 .28 
21 CLOSED 

23 6 . 9 3 8 . 1 4 8 . 0 6 8 . 5 9 8 . 1 7 f 7 .24 55 .56 
24 6 . 9 9 8 . 0 1 8 . 2 2 . 8 . 6 4 8 . 1 9 7 .27 5 5 . 3 5 
25 7 .07 8 . 0 6 8 . 2 1 8 . 5 7 8 . 1 8 7 . 2 8 5 5 . 2 8 
26 7 .002 7 .928 6 . 8 9 7 . 8 3 8 . 0 6 8 . 5 2 8 .12 7 . 2 8 55 .28 
27 6 . 1 7 7 . 4 9 7 . 9 5 8 . 3 3 8 .04 7 .26 55 .42 
28 CLOSED 1 

30 6 . 1 2 7 . 2 8 7 . 9 4 8 . 3 0 . . 8 . 0 5 7 .27 5 5 . 3 5 Digitized for FRASER 
http://fraser.stlouisfed.org/ 
Federal Reserve Bank of St. Louis



Cont i nued 
G. 14 , 

U .S . GOVERNMENT SECURITY YIELDS AND PRICES 
J (Y ie ld in per c e n t per annum) 

P e r i o d 

U.S. Government s e c u i i t y y i e l d s 1 P r i c e of 

P e r i o d A u c t i o n a v e r a g e Market Y i e l d * Other i s s u e s 
due in 9-12 

months 1/ 

I s s u e s due 
in 3 "to 

5 y e a r s 2/ 

Long-
term 

bonds 3/ 

l o n g -
term 

bonds 4 / 

P e r i o d 3-month 
b i l l s 

6-month 
b i l l s ; 

3-month 
b i l l s 

6 -month 
b i l l s 

l -y ( a r 
b i l l s 

Other i s s u e s 
due in 9-12 

months 1/ 

I s s u e s due 
in 3 "to 

5 y e a r s 2/ 

Long-
term 

bonds 3/ 

l o n g -
term 

bonds 4 / 
Week e n d i n g : 
1974 - S e p t . 7 9 .167 9 . 2 8 3 9 .34 9 . 3 9 9 .14 . 9 . 6 5 8 . 6 1 7 . 3 3 5 4 . 9 1 

14 9 .099 8 . 9 8 0 9 . 1 0 8 . 9 2 8 . 6 9 9 .14 8 .52 7 . 3 1 5 5 . 1 1 
21 8 . 1 8 5 8 . 2 0 3 7 .64 • . 8 . 3 0 8 . 4 0 8 . 7 4 8 . 3 5 7 . 3 1 . 54 .06 
28 7 .002 7 .928 6 . 8 1 7 . 9 1 8 . 1 0 8 . 5 3 8 .14 7 .27 ' 5 5 . 3 8 

Month e n d i n g : 
1974 - S e p t . 8 . 3 6 3 8 . 5 9 9 8 .06 8 . 5 3 8 .52 8 . 9 5 8 . 3 8 7 .30 5 5 . 1 3 
1973 - S e p t . 8 .478 8 . 5 3 7 8 . 2 9 8 . 4 5 8 . 0 7 , 8 . 4 4 . 7 ,16 6 . 4 2 6 1 . 8 1 

NOTE: Y i e l d s a r e a v e r a g e s of t h o s e computed by t h e F e d e r a l Rese rve Bank of New York on the b a s i s of c l o s i n g b i d 
p r i c e s . Y i e l d s on T r e a s u r y b i l l s a r e computed on a bank d i s c o u n t b a s i s . 

1/ 

2/ 

3/ 

I n c l u d e s o n l y the 5 - 7 / 8 p e r c e n t n o t e of August 15, 1975: 

C u r r e n t l y i n c l u d e s the f o l l o w i n g n o t e s : 
6 - 1 / 4 per c e n t of 2 / 1 5 / 7 8 
8 - 3 / 4 per c e n t of 8 / 1 5 / 7 8 

6 per c e n t of 1 1 / 1 5 / 7 8 
6 - 1 / 4 per c e n t of 8 / 1 5 / 7 9 

C u r r e n t l y i n c l u d e s the f o l l o w i n g bonds due o r c a l l a b l e in 10 y e a r s or more : 
3 - 1 / 4 per c e n t of 1985 7 - 1 / 2 per c e n t of 1988-93 
6 - 1 / 8 per c e n t of 1986 4 - 1 / 8 per c e n t of 1989-94 
3 - 1 / 2 per c e n t of 1990 3 per c e n t of 1995 
4 - 1 / 4 per c e n t of 1987-92 7 per c e n t of 1993-98 
4 per c e n t of 1988-93 3 - 1 / 2 per c e n t of 1998 
6 - 3 / 4 per c e n t of 1993 8 - 1 / 2 per c e n t of 1994-99 

4 / P r i c e s d e r i v e d from a v e r a g e marke t y i e l d s on t h e b a s i s of an assumed 3 per c e n t , 2 0 - y e a r bond . 
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