FEDERAL RESERVE statistical release

SELFCTED INTEREST RATES

(Yields in percent perc annuia) For Tmmediatce Release
H,15(519) Calendar weck ending Nov. 28, 1980 December 1, 1980
Nov, Nov. Nov, Fov, Nov. This Iast
Inscrunents 24 25 26 27 28 Week |, | Weok
Federal funds (effective TYat@) v o « o o o o o s o o + 17.11 16,69 18.23 M 18.56 17.43 15.22l/
Commercial paper 2/4/
1-monih o 4 6 4t i e e e e e e h e e e e e e e e e s 16.52 16,50 16.65 16,71 16.60 15.41
3-month . 4 b 4 4 v e e e e e e e e s e e e e e e e 16.29 16.21 16.38 A 16.42 16,33 15.37
T o 15.52 15.56 15.44 15.41 15.48 14,91
Finance paper placed directly 2/
I-month o 4 0 v 0 v v e e h e e e e e e e e e e e 15.90 16.18 16.43 R 16.10 16.15 14,94
BemINED 4 v v e e e e e b e e e s e s e e e e e e 13.65 13.75 13.75 13.90 13.76 13.32
G-mNEN L v v v e e e e e e e e e e e e e e e e e e 13.55 13.60 13.60 13.75 13.63 13.28
Bankers' acceptances (prime, 90 days) 2/ . . . . . . . . 16.48 16.43 16.50 K 16.90 16.58 15.46
Chs (secondary market) )
I-month o v v v v v it i e e e e e e e e e e e 16,75 16.68 16,78 16.96 16.79 15.44
3-month 4 & v 4 v h e e e e e e s e e e e e e e s 16.93 16.88 16,96 E 17.09 16.97 15,79
E-mONth L L v v L e i e e e e e e e e e e e e e e 16,06 16.11 16.15 16.26 16.151, 15.5_1/
Prime loan (large busirness prime rate-majority) . . . . 17.00 17.00 17.75 . 17.75 17.0 17 i5.8 Ty
Discount rate (Federal Reserve Bark of New York) . . . . 12.00 12,00 12.00 T 12,00 12,00~ 11,43~
U.8. government securities
Treasury bills 2/
Auction average (Issue date)
R 1T o oo 14.384 14,384 14,309
LR o Y o ¢ c 14.030 14.030 13.917
1-Y€8Y 0 v 4 4 4 e s 4 e e e e e s e e e s .
Secondary market
3-month v o b a b e e e e e e e e e e e e e e 14,41 14,16 14,20 L 14,48 4.2 13.33
G-monthh o 4 L b s e e e s e e e e e e e e aee e 14,062 13.91 13.97 14,28 14,05 13.71
T NN NS B O X 13.15 13.30 13.39 13.22 12.74
Treasury constant maturities 3/ 0
B < 14.54 14.62 14,94 15,13 14,81 14.20
ToYEAY 4 v 4 e e ke e r e e s e e e s e e e e e 13.88 13.99 14.00 14,13 14.00 13.58
39080 4 4 i i e e e s e e e a s e s e e a e e s 13.57 13,63 13.59 5 13,69 13.62 13.33
SoVEAT 4 4 v o o s o o o ¢ s 2 ove o o 2 o o o s . 13.00 13.07 13.01 13.14 13.06 12,77
e b o T T e 12,82 12.85 12.76 12.36 12.82 12.74
LO-year & 0 v 4 b s e v s e e e e e e e e e e e e 12.76. 12.74 12.85 E 12,72 12,72 12.69
O - § 12,39 12,37 12,33 12,38 12,37 12.38
L 12,31 12.30 12.27 5 12,32 12.30 12.33
Corporate boads (Mbody's), all iadustries . . o o o o 13,76 13.74 13.76 13,76 13.76 13.62¢e%
AZ2 W 4 v 4 e e e s e e e e e e e e e e e e e e e 13,01 12,98 13.07 13.07 13,03 12,96
e 14,83 14.82 14,75 14,75 14,79 14,61c%*%
tate and local government Asa (Moodvis) . . . . . . . . 8.60 8,60 8,50

S

1. 7-day average for statement week ended on preceding Wednesday.

2. Quoted on bank-discount basis.

3, Yields on actively traded issues adjusted to constant maturities, Source: U.S, Treasury.
4., Races on the commercial paper placed for firms whose bond rating is Aa or the equivalent,

D@HaedforFRASER * Hovember 21 revised to 13.65., ** November 21 revised to 14.57.
http://fraser.stlouisfed.org/
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