
FEDERAL RESERVE statistical release

H.15(519)

SELECTED INTEREST RATES
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Instruments

FEDEBAL FUNDS (EFFECTIVE) 1 /
COHHEBCIAL PAPBB 2 / 3 /

1-HOHTH
3-flONTH
6-HOHTH

FINANCE PAPEB PLACED DIBECTLT 2 /
1-HOHTH
3-HONIH
6-HONTH

BABKEBS ACCEPTAHCES (TOP BATED) 2 /
3-HO NTH
6-flONTH

CDS (SECOHDABT BABKET)
1-HONTH
3-HONTH
6-HONTH

BAHK PBIHE LOAN 1 / 4 /
DISCOUNT 1IHDOI BOBBOWIBG 1 / 5 /
U.S.GOVEBHHENT SECURITIES

TBEASOBI BILLS 2 /
AUCTION AVEBAGB (ISSOE DATE)

3-HOHTH
6-HOHTH
1-TEAB

SBCOIDABT BABKBT
3-HOHTH
6-HONTH
1-TBAI

TBEASUBT COVSTAHT BATOBITIBS 6 /
1-TEAB
2-TBAH
3*TEAB
5-IEAH
7-TBAB

1O-TBAH
20-TBAH
30-IBAB

f+f\ M 1%f\ C* • fll VI

COHPOSITB
OVBB 10 TEABS{LONG-TBRH)7/

COBPOBA1B BOWDS (BOODTS), SEASOIED
ALL INDUSTRIES
AAA
BAA

STATE 6 LOCAL BONDS (HOODYS) , AAA
CONVENTIONAL BOBTGAGBS 8 /

HAT
10

14.59

13.89
13.38
12.86

13.68
12.90
12.80

13.25
12.75

14.03
13.74
13.57
16.50
12.00

12.33
12.40
12.07

13.42
13.71
13.62
13.59
13.59
13.49
13.34
13.13

12.54

15.30
14.24
16-55

HAT
11

14.89

13.94
13.44
13.00

13.73
12.85
12.75

13.30
12.85

14.14
13.86
13.80
16.50
12.00

12.30
12.24
12.03

13.38
13.73
13.65
13.64
13.62
13.46
13.31
13.08

12.49

15.27
14.21
16.54

HAT
12

15.38

13.94
13.44
13.02

13.75
12.83
12.73

13.30
12.75

14.11
13.74
13.59
16.50
12.00

12.40
12.37
12.11

13.49
13*80
13.78
13.75
13.73
13.59
13.43
13.23

12.65

15.26
14.21
16.52

HAT
13

14.89

14.09
13.50
13.11

13.65
12.83
12.73

13.40
12.95

14.24
13.87
13.84
16.50
12.00

12.248
12.236

12.50
12.54
12.30

13.70
13.95
13.82
13.84
13.79
13.62
13.44
13.25

12.67

. 15.28
14.25
16.53
11.00

HAT
la

14.52

14.05
13.52
13.07

13.70
12.80
12.68

13.30
12.90

14.16
13.90
13.85
16.50
12.00

12.36
12.32
12.05

13.46
13.86
13.76
13.64
13.61
13.46
13.34
13.17

12.53

15.28
14.21
16.55

16.63

This
week

14.97

13.98
13.46
13.01

13.70
12.84
12.74

13.31
12.84

14.14
13.82
13.73
16.50
12.00

12.248
12.236

12.38
12.37
12.11

13.49
13.81
13.73
13.69
13.67
13.53
13.37
13.17

12.58

15.28
14.22
16.54
11.00
16.63

Last
week

15.53

14.25
13.81
13.36

13.88
13.01
12.90

13.61
13.17

14.30
14.16
14.09
16.50
12.00

12.675
12.780

12.54
12.59
12.29

13.71
13.96
13.95
13.87
13.83
13.73
13.46
13.27

12.71

15.43
14.36
16.72
11.20
16.78

APB

14.94

14.38
14.06
13.64

14.17
13.21
13.09

13.95
13.49

14.44
14.44
14.42
16.50
12.00

12.821
12.861
12.731

12.70
12.80
12.50

13.98
14.20
14.18
14.00
13.94
13.87
13.57
13.37

12.84

15.53
14.46
16.78
11.66
16.89

1. WEBKLT FIGUHBS ABB AfEBAGBS OF 7 CALEMDAB DATS SIDX1G 01 WEDNESDAT OF THE COBBENT iBEK;
HONTHLT FIGOBES INCLUDE EACH CALEHDAB DAT II THB HOHTH.

2. QUOTED OH BAHK-DISCOUVT BASIS.
3. BATES 01 COHHEBCIAL PAPEB PLACED FOB FIBHS 1BOSS B01D BATIIG IS AA OB TBS BQOITALBBT.
4. BATE CHABGED BT BANKS 01 SHORT-TEHH BOSIBESS LOANS.
5. BATE FOB THE FEDEBAL IESEBVE BANK OF HEW TOKK.
6. TIELDS ON ACTIVELT TBADBD ISSUES ADJUSTED TO CONSTANT BATOBITIBS. SOUBCE: U.S. TBEASUBT.
7. UNWEIGHTED AVEBAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHEB DUB NOB CALLABLE IN LESS THAN 10 IEABS,

INCLUDING SEVERAL ?EBT LOW YIELDING "FLOHBB" BONDS.
8. CONTBACT INTEBEST BATES ON COAHITHENTS FOB FIBST HOBTGAGBS. SOUBCE: FHLHC.

NOTE: WEEKLY AND HONTHLT FIGUBBS ABB ATEBAGBS OF DAILY BATES, EXCEPT FOB STATE & LOCAL BONDS
AND CONVENTIONAL HOBTGAGES, WHICH ABB BASED ON THUBSDAT AND FBIDAT FIGUBBS, BESPBCTIVBLT.
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