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Instruments

FEDEBIL FOHDS (£FFECTI¥B) 1 /
CGHHERCIAL SAPEB 2 / 3 /

1-MONTH
3-HONTB
6-BONTH

FINANCE PAPIB PLACED DliECTLY 2 /
1-BO NTH
i-BGUTH
6-HGNTB

BAHKEBS ACCEPTANCES (TOP BATED) 2 /
3-MONTH
6-HOMTM

CDS (SECCNDABY BASKET)
1-BONTH
3-flONTH
6-HONTH

BANK PBIHE LOAH 1/ 4 /
DISCOUNT iXNOO? BOBBOiING 1 / 5 /
O.S.GOVEBJ1HENT SECOBITIES

TfiEASUBY BILLS 2 /
AUCTIOH A76BAGE (ISSUE DATE)

3-flOKTH
6-HONTH
1-YEAB

SECCNB1BY HABKET
3-8OHTH
6-.BO NTS
1-IEAB

TREASURY CONSTANT 8AT0BITIES 6 /
1-IEAB
2-YEAR
3-YEAB
5-TEAS
7-YEAB

1O-YEAH
20-IBAB
3O-IEAB

CCflPOSITI
OVEE 10 YEARS (LONG-TERB)7/

COBPOBATE BCNDS (flOODTS), SEASONED
ALL IM0UST8IE5
AAA
BAA

STATE & LOCAL BONDS(flOODYS),AAA
COH7ENTIONAL flOSTGAGES 8 /

1. WEEKLY FIGOBES ABE AVERAGES OF 7

ADG
1

9.64

9.27
9.43
9.65

9.15
9.20
9.20

9.55
9.75

9.41
9.65

10.24
10.50
8.50

9.27
9.54
9.65

10.53
11.09
11.24
11.63
11.80
11.80
12.05
11.82

11.52

12.99
12.54
13.60

CALENDAR

AOG
2

9.84

9.46
9.67
9.84

9.49
9,43
9.43

9.70
9.90

9.57
9.90

10.45
10.50
8.50

9.49
9.66
9.73

10.65
11.14
11.35
11.68
11.78
11.82
12.02
11.78

11.49

13.01
12.56
13.60

DATS PMT1

AOG
3

9.63

<
<

<

1.51
1.72
>.85

1.52
>.5O
1.50

9.60
9.85

9.59
9.88

10.37
10.50
8.50

9.39
9.52
9.66

10.57
11.13
11.34
11.68
11.83
11.92
12.02
11.87

11.49

13.05
12.61
13.64

TUG. OH Uff

AOG
4

9.64

<

<
1

i

4

1.57
>.74

>*19
1.33
».S3

1.65
>.95

>.55
».8O

10.31
10.50
8.50

9.36
9.56

9.43
9.61
9.76

10.70
11.27
11.48
11.84
12.00
12.12
12.24
12.12

11.65

13.11
12.70
13.68
9.00

m i isnAY n

AOG
S

9.63

9.46
9.67
9.86

9.44
9.50
9.53

9.75
9.95

9.60
9.89

10.39
10.50
8.50

9.45
9.59
9.75

10.68
11.27
11.51
11.85
12.00
12.10
12.18
12.07

11.47

13.12
12.71
13.69

13.73

F TRF. rni

Week ending
AOG

5

9.59

9.42
9.61
9.79

>.36
>.39
).44

1.65
>.88

1.54
1.82

10.35
10.50
8.50

9.36
9.56

9.41
9.58
9.71

10.63
11.18
11.38
11.74
11.88
11.95
12.10
11.93

11.52

13.06
12.62
13.64
9.00

13.73

IRffl IT Bffftl

JOLT
29

9.46

9.17
9.30
9.46

9.16
9.16
9.15

9.39
9.60

9.30
9.54

10.05
10.50
8.50

9.13
9.31

9.13
9.33
9.44

10.31
10.83
11.06
11.39
11.53
11.57
11.78
11.59

11.27

12.81
12.31
13.39
8.90

13.65

JOLY

9.37

9.15
9.25
9.36

9.13
9.11
9.10

9.33
9.47

9.30
9.50
9.91

10.50
8.50

9.12
9.29
9.36

9.08
9. ~.6
9.34

10.20
10.69
10.90
11.21
11.35
11.38
11.59
11.40

11.10

12.73
12- 15
13.39

8.70
13.42

flCMTULY FIGOBES INCLUDE EACH CALENDAB DAY I I TBB (10VTB.
2 . QUOTED CM BAHK-DISCOOST B A S I S .
3 . BATES ON COMMERCIAL PAPEB PLACED FOB FIBBS 8HOSB BOND BATING I S AA OB TBE EQDITALBNT.
4 . RATE CHARGED BY BANKS 0 1 SHOBT-TEBH BUSINESS LOAMS.
5 . BATE FOB THE FEDEBAL BESEBVE EANK OF MEN YOBK.
6 . YIELDS CN ACTIfELY TRADED ISSUES ADJOSTED TO CO1STABT HATOBITIES. SOURCE: J3.5. TREASURY.
7 . UNWEIGHTED AVEBAGE OF ALL ISSUES OUTSTANDING OF BONDS NEITHEI DOB NOB CALLABLE IN LESS THAN 10 YEARS,

INCLUDING SEVERAL TEBY LOU YIELDING *FL01EB" BONDS.
8 . CONTBACT INTEBEST BATBS ON COKBIT BENTS FOB FIRST HOBTGAGES. SOOBCB: PHLBC.

NOTE: WEEKLY AND HONTHLY FIGOBES ABE ATEBAGES OF DAILY BATBS, EXCEPT FOI STATE t LOCAL BONDS
AMD CONFENTIONAL MORTGAGES, HHICfl ABE BASED 0 1 THURSDAY AND FBIDAY FIGURES, BBSPBCTIfELY.
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