
••:oS§%-.

FEDERAL RESERVE statistical release

H.15(519)

SELECTED INTEREST RATES
Yields in percent per annum

For Immediate release
Hal 16, 1983

Instruments

FEDERAL FUNDS (EFFECTIVE) 1 /
CCBBEBCIAL EAPEB 2 / 3 /

1~aONTH
3-flUNTH
6-BONTH

FINANCE PAPEB PLACBO DI1ECTL1 2 /
1-BONTH
3-flONTH
b-BCNTH

BANKEBS ACCEPTANCES (TOP BAT8D) 2 /
J-flONTH
6-flONTH

CDS (SECONDARY BASKET)
1-HO NTH
3-3GNTH
6-BCNTH

BANK PRIME LOAM 1/ 4 /
DISCCUNT ilKDOtf BCRRGSING 1 / 5 /
U.S.GCVEBNBENT SECURITIES

TfiEASUHI BILLS 2 /
AUCTION AVEBAGB (ISSOE DATS)

3-flONTH
6-UONTH
1-IEAH

SECCNEABY BABKET
3-BOMTH
6-flONTH
1-YEAB

TREASUBY CONSTANT BATURITIES 6 /
1-YEAR
2-YEAR
3-YEAR
5-YEAR
7-XEAR

10-1EAR
20-YEAR
30-YEAR

COMPOSITE
OVEB 10 YEABS(L0NG-TEBH)7/

CORPORATE BCSOS (BOODIS), SEASONED
ALL INDUSTRIES
AAA
BAA

STATE & LOCAL BONDS(BCODTS) ,AAA
CONVENTIONAL HOBTGAGIS 8 /

T. WKKKLI rUiVHZS ABE AV EH AGES OF 7

HAT
9

8.46

8.25
8.14
8.12

8.21
8.09
8.03

8.20
8.15

8.33
8.J3
8.38

10.50
8.50

8.13
8.14
8.10

8.75
9.33
9.49
9.86

10.17
10.25
10.49
10.37

10.05

12.14
11.28
12.92

CiLEJDIB

HAT
10

8,35

8.23
8. 19
8.13

8.16
8.09
8.03

8. 15
8.05

6.31
8.33
8.40

10.50
8.50

8.00
8.00
7.98

8.64
9.24
9.40
9.81

10.09
20.16
10.42
10.30

9.99

12.11
11.27
12.92

HAT
11

HAT
12

HAY
13

8.51 8.56 8.39

8.17 8.20 8.25
8.19 8.13 8.17
8.08 8.07 8.14

8.15 8.16 7.99
8.08 8.09 7.85
8.03 8-03 7.83

8.15 8.20 8.20
8.05 8.10 8.15

8.26 8.26 8.30
8.26 8.26 8.32
8.29 8.37 8.47

10.50 10.50 10.50
8.50 8.50 8.50

8.140
8. 130

7.96 8.05 8.02
7.97 6.10 8.04
7.98 8.12 8.04

8.62 8.79 8.68
9.22 9.29 9.27
9.40 9.49 9.45
9.82 9.87 9.86

10.10 10.13 10.13
10.18 10.23 10.22
10.45 10.53 10.50
10.33 10.40 10.37

10.01 10.06 10.05

12.12 12.15 12.15
11.27 11.31 11.30
12.90 12.93 12.94

8.20
12.59

Week ending
BAT

13

8.48

8.22
8.16
8.11

8.13
8.04
7.99

8.18
8. 10

8.29
8.30
8.38

10.50
8.50

8.140
8. 130

8.03
8.05
8.04

8.70
9.27
9.45
9.84

10.12
10.21
10.48
10.35

10.03

12. 13
11.29
12.92
8.20

12.59

DATS ENDING OH HEDHESDAf OF THE CURRENT WEI

BAY
6

8.80

8-29
8.21
8. 14

8.20
8. 10
8.07

8.17
8.09

8^32
8.32
8.35

10.50
8.50

8.040
8.050

8.03
6.02
3.00

8.64
9.23
9.43
9.77

10.07
10. 19
10.45
10.32

10.00

12. 19
11.29
12.99
8. 10

12.71

R:

APfi

8.80

8.58
8.53
3.48

8.52
8.41
8.41

8.49
8.43

8.60
8.63
8.76

10.50
8.50

8.252
8.343
8.275

8.21
8.30
8.29

8.98
9.57
9.76

10.02
10.29
10.40
10.63
10.48

10. 19

12.44
11.51
13.29
8.28

12.78

2 .
3 .
4 .
5 .
6 .
7.

8.

BCNTtiLY FIGQfiES INCLUDE EACH CALEIDAB DAY I I THB HOKTH.
QUOTED ON BANI-PISCOUNT BASIS.
BATES ON COBB8BCIAL PAPEB PLACED FOB FIBHS SaOSB BOND BATI46 IS AA OH THE EQOIFALENT.
BATE CHARGED BY BANKS ON SHORI-TERS BUSINESS LOANS.
RATE FOB THE FEDEBAL BESEfiVfi BANK OF N8I YOBK.
YIELDS CN ACTIVELY THADBD ISSUES ADJ8STED TO CONSTANT BATUHITIES. SOUBCE: O . S . TREASURY.
UNWEIGHTED AVERAGE OF ALL ISSOES OUTSTANDING OF BONDS NEITHBB DOB NOB CALLABLE IN LESS THAN 10 YEABS,
INCLUDING SEVERAL VEBY LOW YIELDING "FLOHEfi" BONDS.
CCNTBACT INTEBEST BATES ON COBBITHBITS FOB FI8ST BOHTGAGBS. SOUBCB: FHLBC.

NOTE: WEEKLY AND BONTHLY FIGUBfS IRE AVEBA6ZS Or DAILY BATES, EICBPT F08 STATB S LOCAL BONDS
ANl> CONVENTIONAL BOBTCAGES, iBICH ABE BkSED OR THURSDAY AND FBIDAY FIGUBES, BESPBCTIFELI.
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