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Instruments

FEDEfilL FORDS (EFFECTIVE) 1/
COBHBBCIAL FAPBB 2/3/

1-flOHIB
3-HONTH
6-fiONTH

FINANCE PAPEB PLACED DIBBCTLT 2/
t-flOHTH
3-BONTB
6-HONTH

BANKEBS ACCEPTANCES (TOP BATBD) 2/
3-HOHTH
6-HONTB

COS (SBCONDAJRT BABRBT)
1-HOHTH
3-HONTH
6-BOHTH

BANK PBIHE LOAI 1/ 4/
DI5CO0MT WINDOW BOBJOIIIG 1/ 5/
O.S.GOVEBNHENT SBCOBIIIBS

TBEASOBT BILLS 2/
AOCIIOV AfEBAGB (ISSOE DATS)

3-HONTH
6-HOHTH
1-TEAB

SECOIDABT HABKBT
3-HOITH
6-BOHTH
1-TEAB

TBBASOBT COBSTABT BATOBIIIBS 6/
1-TEAB
2-TBAB
3-TBAB
5-TEAR
7-TEAB
10-TEAB
20-YEAR
30-YEAR

COBPOSITE
OfEB 10 YBABS(L0IG-TEBB)7/

COBPOBATB BONDS (HOODTS), SBASOIBD
ALL IBDOSTBIES
AAA
BAA

STATE & LOCAL BOIDS(HOODTS) #AAA
COlfEHTIOlAL BOBTGAGES 8/
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JOLT
6

14.53

14.50
14.46
14.^6

14.41
13.65
13.25

14.40
14.15

14.68
15.01
15.10
16.50
12.00

12.62
13.02
12.82

14.36
14.72
14.78
14.69
14.69
14.48
14.26
14.00

13.40

15.94
15.08
16.89

JOLT
7

13.57

14.48
14.54
14.32

14.48
13.83
13.35

14.50
14.20

14.77
15.20
15.29
16.50
12.00

1
1

12.58
12.86
12.78

14.31
14.68
14.74
14.69
14.67
14.49
14.28
13.9a

13.42

15.94
15.06
16.90

JOLT
8

13.86

14.29
14.38
14.17

14.15
13.58
13.23

13.95
13.60

14.56
14.93
15.09
16.50
12.00

12.806
I2.976

11.95
12.31
12.28

13.68
14.26
14.30
14.33
14.33
14.19
13.92
13.70

13.15

15.89
14.92
16.88
11.55

JOLT
9

13.05

13.59
13.77
13.40

12.80
12.90
12.65

13.55
13.15

13.76
14.06
14.03
16.50
12.00

11.77
12.10
12.12

13.57
14.05
14.12
14.19
14.17
14.03
13.78
13.57

13.03

15.81
14.77
16.83

16.93

This
week

14.47

14.22
14.29
14.04

13.96
13.49
13.12

14.10
13.78

14.44
14.80
14.88
16.50
12.00

12.806
12.976

12.23
12.57
12.50

13.98
14.43
14.49
14.48
14.47
14.30
14.Oi
13.79

13.25

15.90
14.96
16.88
11.55
16.93

Last
week

14.81

14.68
14.71
14.46

14.46
13.52
13.26

14.68
14.37

14.86
15.21
15.36
16.50
12.00

13.269
13.419

12.81
13.08
12.86

14.41
14.75
14.81
14.73
14.73
14.54
14.28
14.03

13.42

15.96
15.07
16.95
11.60
16.87

JDNE

11.15

13.95
13.96
13.79

13.79
13.09
12.69

14.00
13.76

14.18
14.46
14.66
16.50
12,00

12.108
12.310
12.173

12.47
12.70
12.57

14.07
14.47
14.48
14.43
14.47
14.30
14.18
13.92

13.32

15.77
14.81
16.92
11.55
16.70

1. WEEKLY FIGURES ABB A?EBAGES OF 7 CALEIDAB DATS EBDIIG 01 IBDIBSDAT OF THE COBBEBT BBBK;
flOMTBLT FIGOBES IICLODE EACB CALENDAB DAT II THE HOITH.

2. QOOTED 01 BANK-DISCOOIT BASIS.
3. BATES OH COBBERCIAL PAPEB PLACED FOB FIBBS WHOSE BOID BAJIIG IS AA OB THE BQOIfALBIT.
4. BATB CHARGED BT BAIKS 01 SROBT-TBRB BOSIIBSS LOAIS.
5. BATE FOB THE FEDEBAL RESERVE BAMK OF MEW YORK.
6. TIELDS 01 ACTIfELT TBADED ISSOES ADJOSTBD TO COISTAIT BATOBITIBS. SOOBCE: O.S. TBEASOBT.
7. UNWEIGHTED AVERAGE OF ALL ISSOES OUTSTANDING OF BOBDS BEITHEB DUB IOB CALLABLE IB LESS THAN 10 TEARS,

I1CLODIBG SEVERAL fEBT LOW YIELDING "FLOWEB" BOIDS.
8. COITBACT INTEREST BATES 01 COBBITBENTS FOB FIBST BOBTGAGES. SOOBCE: FHLBC.

IOTE: 1EEKLT AID BONTELY FIGOBBS ABB A7BBAGES OF DAILT BATES, EXCEPT FOB STATE t LOCAL BOIDS
AID CONVENTIONAL BOBTGAGES, WHICH ABB BASED ON THOBSDAT AID FBIDAT FIGOBES, BESPECTIfEXT.
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