FEDERAL RESERVE statistical release

For immediate release
H.15 (519 JOLY S, 1983
SELECTED INTEREST RATES
Yialds in parcent per annum Week ending
instruments Joue JUNE JUNs JOuR JULY JOLY Juse JUNER
27 28 29 39 1 1 28
PEDERAL PUNDS (BFRECTIVE) 1/ 9.00 8.80 8.83 10.06 9.3t 8.90 9. 14 8.98
CONMERCIAL EZAPER 2/3/
1-300TH .21 9.28 9.13 9.12 9.0% 9.1 9.15 8.97
3-s0utE 9.20 9.19 9.10 9.09 8.98 9. 11 9. 15 9.00
6-80NTH 9.19 9. 19 9.12 9.09 8.98 9. 11 9.16 9.03
PINAMCE PAPER PLACRD DIRECTLY 2/
i~BRONTR 8.91 9.15 8.45 8.us 9.05 8.80 9.08 8.86
3-BONTH 9.03 9.03 9.03 9.00 9.00 9.02 8.95 8.81
6-80uTH 9.03 9.03 9.03 9.00 9.40 9.02 8. 95 8. 80
GANKERS ACCRPTANCRS (TOP RATED) 2/
3-soutE 9.20 9.20 9.15 8.90 8.95 9.00 9.16 9.08
6-50NTH 9.25 9.20 9.13 8.95 9.05 9. 12 9. 17 9.06
CDS (SECOEDARY HARKRT)
I~-HOBTH 9.26 9.26 9.23 9.20 9. 11 9.21% 9.2% 9.06
3~808TN 9.36 9.3 9.30 9.2S 9. 15 9.28 9.33 9.20
680 KT8 9.58 9.56 9.52 9.38 9.39 9.89 9.56 9.45
BANK PRISE LOAD 1Y/ &/ 10.50 10.50 10.50 10.50 10.50 10.50 10.50 10.50
DISCQUBT WINDON BORRGHING 1/ S/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50 8.50
U.S.GOVERENENTY SBCURITIES .
TREASURY BILLS 2/
AUCTIOE AVERAGE (ISSUR DATB)
J-nonra ’ 9.09 9.09 8.98 8.82
$~BONTR : 9.18 3. 14 3.02 8.89
1-1BAR 8.80
SECCNDARY MARKR?
3-80NTH 9.03 8.98 8.85 8.79 8.73 8.88 8.97 8.79
6~200T8 9.10 9.08 8.98 8.88 8.87 8.97 9.02 8.89
1-1BAR 9. 11 9.03 8.96 8.89 8.89 8.98 9.02 8.87
TREASORY COESTANT HLTURITIES 6/ :
1-YEAR 9.91 9.8% 9.76 9.70 9.67 9.78 9.82 3.66
2-1EAR 10.48 10.35 10.27 10.23 10. 17 10.29 10.32 10.18
3-1EAR 10.57 10. 48 10.%6 10.41 10. 41 10.47 10.85 10.32
5-1BaR 10.92 10.85 10.76 10.76 10.72 10.80 10.71 10.63
7-1EAR 11.07 10, 99 10.94% 10.92 10.89 10. 96 10.88 10.93
10~1BAR 11.11 11.08 10.99 10.96 10.93 11,01 10.87 10.8S
20-1EAR 11.37 11.30 11.25 11.20 1M.17 11.26 11,12 1,12
30-1EAR 11,16 1.30 11.06 11,01 11.00 11.07 10.92 10.93
CONPOSITR
OVER 10 YERARS(LONG-TERN) 7/ 10.86 §0.80 10.76 10.72 10.72 10.77 10.63 10. 68
CORPORATE BOBDS {MOODYIS), SEASONED .
ALL IBRDUSTRIBS 12.60 12.60 12.59 12.56 12.5% 12.58 12.51 12.58
AAD 11.88 11.87 11.86 11.82 11.83 11.85 1.7 11.78
8ia 13.418 13.43 13.42 13.36 13.35 13.39 13.38 13.37
STATR & LOCAL BOEDS (BCODIS) ,2AA 8.60 8.60 8.60 n.a.
CONVENTIGEAL BORTGAGES 8/ 13.08 13.08 12.96 12.87
V- WEEKLY FIGURES KNY XVERAGES UF 7 CILENUIN DAYS ENDING OF WEDSESDAY OF TAS COBEEANT SREK;

HONTHLY FIGURES IBCLUDE EACR CALENDAR DAY IP THE ROFYH.

2. QUOYEBD ON BANK-DISCOUNEY BASIS.

3. RATERS OB COMNERCIAL PAPRER PLACED POR PIRNS WHOSR BOND RATING IS AA OR THE EQUIVALENT.

4. RATR CHARGED BY BAMKS ON SHORYT-TERE DUSINESS LOABS.

S. RATR FOS THR FEDERAL BESERVE BAJK OF FEW YORK.

6. YIBLDS OF ACTIVELY TRADED ISS¥ES ADJUSTED TO CONSTANT AATORITIES. SOURCE: U.S. TREASURY.

7. UONWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS WEITHES DUB NOR CALLABLE IN LESS THAN 10 YEARS,
IBCLUDING SERVERAL VERY LOW YIRLDING "PLOWER™ BONBS.

8. CONTRACT IFTEREST RATES ON CONAITHENTS POR FIRST BORTGAGES. SOURCR: FHLAC.

EOTE: SREKLY AND HNONTHLY PIGURES ARE AVERAGRS OF DAILY RATRES, EICEPY FOR STATE & LOCAL BONDS
ABD COSVENTIONAL MOBTGAGES, WEICH ARE BASED OF THURSDAY AND PRIDAY FIGORES, BESPECTIVILY.
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