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Instruments

FEDERAL FUNDS (EFFECTIVE) 1 /
C0BBERCIA1 PAPER 2 / 3 /

1-BONTH
3-aONTH
6-BONTH

FINANCE PAPEfi PLACED DIRECTLY 2/
1-BONIH
3-BONIH
6-BONTH

BANKERS ACCEPTANCES (TOP BATED) 2 /
3-BON1H
6-BONTH

CDS (SECONDARY BABKET)
1-flONTH
3-BONIH
6-BONTH

BANK PfiIHE LOAN 1 / 4 /
DISCOUNT ilNDOH BOBBOBING 1 / 5 /
U.S.GOVERNMENT SECURITIES

TREASURY BILLS 2 /
AUCTION AVERAGE (ISSUE DATE)

3-BONTH
6-BONTH
1-YEAR

SECONDARY BARKET
3-BONTH
6-flONTH
1-YEAR

TREASURY CONSTANT BATOBITIES 6 /
1-YEAR
2-YEAR
3-YBAR
5-YEAR
7-YEAR

10-YEAR
20-YEAR
30-YEAR

COBPOSITE
OVER 10 YEARS(LOIG-TERH) 7

COBPOBA1E BONDS (BOODYS), SEASOIED
ALL INDUSTRIES
AAA
BAA

STATE & LOCAL BONDS(BOODYS) ,AAA
CONVENTIONAL HOBTGAGE 8 /

IOV
2

15.06

14.15
14.00
13.88

14.06
13.50
13.40

13.85
13.70

14.33
14.56
14.62
18.00
13.00

12.69
12.87
12.65

14.20
14.44
14.44
14.61
14.66
14.57
14.74
14.41

13.69

16.03
15.05
17.02

10?
3

15.15

17.50

16.00
15.02
16.97

10?
4

15.50

14.11
13.88
13.65

14.02
13.20
13.10

13.60
13.30

14.10
14.24
14.35
17.50
13.00

12.30
12.50
12.36

13.84
14.11
14.13
14.32
14.26
14.18
14.34
13.96

13.28

15.88
14.80
16.87

10?
5

14.60

13.79
13.56
13.29

13.75
13.03
12.88

13.60
13-30

13.97
14.02
14.18
17.50
13.00

12.695
12.721
13.159

12.18
12.59
12.39

13. b8
14.20
14.23
14.43
14.35
14.19
14.39
14.06

13.37

15.80
14.83
16.76
12.00

MOV
6

13.99

13.63
13.40
13.17

13.45
12.98
12.83

12.95
12.60

13.66
13.68
13,91
17.50
13.00

11.68
12.20
12.00

13.38
13-86
13.68
14.07
14.10
13.94
14.18
13.85

13.20

15.75
14.69
16.75

18.37

This
week

14.79

13.92
13.71
13.50

13.82
13.18
13.05

13.50
13.28

14.02
14.13
14.27
17.86
13.57

12.695
12.721

12.21
12.54
12.35

13.83
14.15
14.17
14.36
14.34
14.22
14.41
14.07

13-39

15.89
14.86
16.87
12.00
18.37

Last
week

14.87

14.56
14.60
14.47

14.45
13.84
13.74

14.53
14.39

14.76
15.14
15.49
18.00
14.00

13-352
13.619

]3.14
13.43
13.36

15.02
15-24
15.34
15,36
15.33
15.25
15.27
14.87

14.27

16.31
15.51
17.19
12.60
16.44

OCT

15.08

14.80
14.85
14.72

14.63
14,04
13.96

14.78
14.62

14.97
15.39
15.71
18.45
14.00

13.873
14.013
14.580

13.54
13.82
13.62

15.38
15.54
15.50
15.41
15.33
15.15
15.13
14.66

14.13

16.20
15.40
17.11
12.05
18.45

1. MEEKLY FIGUBES ABE AVERAGES OF 7 CALENDAR DAYS ENDING OB IEDHESDAY OF THE CURRENT IEEK;
BONIHLY FIGURES INCLUDE EACH CALEIDAB DAY II IBE BOITH.

2. QUOTED Oil BANK-DISCOUNT BASIS.
3. BATES ON COBBEBCIAL PAPEB PLACED FOB FIBBS BHOSE BOND BATING IS AA OB THE EQUIVALENT.
4. BATE CHARGED BY BANKS 01 SHORT-TERH BUSINESS LOAMS.
5. BATE FOB THE FEDERAL RESERVE BANK OF MSB YORK.
6. YIELDS OM ACTIVELY TRADED ISSUES ADJUSTED TO COMSTAMT MATURITIES. SOUBCE: U.S. TBEASUBY.
7. UMHEIGH1ED AVEBAGE OF ALL ISSUES OUTSTAMDIMG OF BOMDS NEITHER DUE MOB CALLABLE IM LESS THAN 10 YEARS,

INCLUDING SEVEBAL VERY LOB YIELDING "FLOWER" BONDS.
8. CONTRACT IMTEBEST BATES OM COBHIIflENIS FOB FIBST MORTGAGES. SOUBCE: FHLBC.
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