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SELECTED INTEREST RATES
Yields in percent per annum
- Week ending .
instruments JBEE JUNE JUNE JUBE JUEE JUNE JUNY RAY
13 18 15 16 1?7 17 10
EPEDERAL FUNDS (EFPECTIVE) 1/ 8.78 8.93 9.10 $.08 9.02 8.84 8.84 8.63
COBMBERCIAL PAPER 2/3/
1-BONTH 8.78 8.87 8.95 8.92 8.90 8.988 8.90 8.36
3-80RTH 8.88 8.91 8.96 8.91 8.90 8.91 8.97 8.33
6-MONTH 8.95 8.95 8.99 8.93 8.95 8.95 9.03 8.31
FINABCE PAPER PLACED DIRECTLY 2/
1-#0NTH 8.80 8.83 8.85 8.89 8.70 8.81 8.89 8.28
3-BOBTH 8.70 8.78 8.78 8.78 8.80 8.77 8.70 8.19
6-H0OBTH 8.70 8.78 8.78 a.78 8.80 8.77 8.68 8.15
BARKERS ACCEPTANCES (TOP RATED) 2/ .
3~80NTH 8.90 8.95 8.95 8.90 9.00 8.94 9.10 8.36
6-MONTH 8.95 9.00 8.95 8.90 9. 00 8.96 9.13 8.33
CDS (SECCMDARY HARKET)
1-8ONTH 8.90 $.00 9.04 8.99 8.99 8.98 S.01% 8.48
3-BONTH 9.04 9.11 9.15 9.13 9. 10 8.4} 9.19 8.49
6—-HONTH 9.37 9.41 9.45 3.35 9.36 %.39 $.49 8.62
BANK PRIKE LOAN 1/ &/ 10.50 10.50 10.50 10.5¢C 10.50 10.%0 16.50 10.50
BISCOUNT WIXDON BORBOWING 1/ S/ 8.50 8.50 8.50 8.50 8.50 68.50 8.50 8.50
0.S.GOVERNBENT SECURITIES
TREASURY BILLS 2/
AUCTION AVERAGE (ISSUEK DATE)
3-BONTH 8.73 8.73 8.64 8.19
6~BONTH 8.83 8.83 8.79 8.20
1-1EAR 8.80 8.80 8.05
SECCEDARY MARKET ’
3-H0NTH 8.70 8.73 8.72 8.65 8. 69 8.70 8.76 8.19
6-BCNTH 8.81 8.82 8.80 8.76 8.80 8.80 8.88 8.22
1-YEAR 8.76 8.79 8.77 8.73% 8.79 8.77 8.85 8.23
TREASURY COBSTANT HATURITIES 6/ ’
1-TEAR 9.52 9.58 9.55 9.51 9.56 9.5% 9.64 8.90
2-YEAR 10.11 10.09 10.06 10.05 10.07 i0.08 10. 16 9.49
3-YEAR 10.21 10. 23 10.19 10.17 10.21 10.20 10.29 9.66
S-YEAR 10.50 10.53 10.48 10.86 10.47 10.49 10.61 10.03
7-YEAR 10.77 10.75 19.71 10.63 10.66 10.70 10.85 10. 30
10-1EAR 10.75 10.77 10.72 10.6% 10.68 10.71? 10.87 10.38
20-1EAR 11.01 11.04 10.99 10.91 10.98 10.98 11,13 10.67
30~1EAR 10.84 10.88 10.81 10.72 10.77 10.80 10.96 10.%3
COMPOSITE
OVER 10 YEARS (LONG-TERM)7/ 10.56 10.58 10.52 10. &5 10.48 10.52 10.66 10. 21
COBRPOEATE BONRDS (MOODYS), SEASOMRED
ALL INDUSTRIERS 12.52 12.53 12,48 12.485 12.43 12.48 12.57 12.30
AR 11.72 11.73 11.65 11.60 11.58 11.66 11.77 11. 46
BAd 13.30 13.32 13.34% 13.29 13.28 § 13.31 13.41 13.09
STATE &€ LOCAL BONDS (NOODYS) ,AAA 8.60 1 8.60 8.90 8.39
CONVENTIORAL MORTGAGES 8/ 12.96 | 12.96 12.82 | 12.63
1. WEEKLY FIGUBRES RHE AVERAGES OF 7 S 1] :

MONTHLY FIGURES INCLUDE EACH CALENDAR DAY IN THE BONTH.

2. QUOTED ON BANK-DISCGUNT BASIS.

3. BATES C¥ CONNERCIAL PAPER PLACED POR FIRMS WHOSE BOND RATING IS AA OR THE BQSIVALENT.

4. BATE CHABRGED EY BANKS OF SHORTI-TERN BUSINESS LOANS.

5. BATE FOR THE FEDERAL BESERVE BANK OF KEW YOBK.

6. YIELDS OM ACTIVELY TRADED ISSUES ADJUSTED TO COMSTANT MATURITIES. SOURCE: ¥§.5. TREASURY.

7. UNWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHER DUE NOR CALLABLE IN LESS THAN 10 YEARS,
INCLUDING SEVERAL VERY LOW YXIELDING ®PLOWER™ BONDS.

8. CONTYBACT INTEBREST RATES ON COMMITMEETS FPOR FIRST MOBRTGAGES. SOURCE: FPHLAC.

SOTE: WEEKLY AND MONTHLY FIGUEES ARE AVERAGES OF DAILY BATES, EXCEPT FOR STATE & LOCAL BORDS
AND COBVENTIOMAL MOBTGAGES, BHICH aREZ BASED OF THLASDAY AKD FRIDAY FIGURES, BRSPRCTIVILY.
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