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For immediate release
SEPTENBBR 19, 193

H.15 (519)
SELECTED INTEREST RATES

Yields in percent per annum

Week ending
Instruments SEPT SEPT SEPT SEPT SBPT SEPT SEPT AUG
12 13 14 15 16 16 9

PEDERAL FUNDS (BFFECTIVE) V/ 9.45 9. 54 9.49 9.66 9.59 9.54 9.53 9.56

CONBERCIAL PAPEB 2/3/

" 1~NMONTH 9.15 9.26 9.26 9.36 9.39 9.28 9.313 9.41
3-80NTH 9.17 9. 29 9.29 9.36 9. 39 9.30 9,39 9. 54
6~RONTH 9.21 .33 9.36 9.42 9.44 9.35 9.47 9.68

PINAXCE PAPER PLACED DIRBCTLY 2/
1~-BONTH 9.03 9.12 9,22 9.32 9.32 9.20 9.27 9.35
3~BONTH 9.13 8. 98 9. 10 9. 10 9.10 9.08 9.33 9. 41
6—-8ONTH 9.15 9.05 9.05 9. 10 9. 10 3. 09 9. 34 9.42

BAEKBRS ACCEPTANCES (TOP RATBD) 2/

I-®ONTH 9.25 9.25 9.35 9.35 9. 30 9.30 9,36 9.59
6~HBONTH 9.20 9.30 9.40 9.40 9.35 9.33 9.43 9.71

CDS (SECONDABY MARKET)
1-MONTH 9.23 9.29 9.33 9.38 9.39 9.32 9.37 9.52
3-BONTH 9.31 9. 40 9.43 9.52 9.50 9.43 9.54 9.77
6-BONTH 9.48 9.64 9.71% 9.81 9,78 9.68 9.85 10. 17

BANK PRINE LOAR 1/ &/ 11.00 11.00 11.00 11.00 11.00 11.00 11.00 10.89

DISCOUNT RINDOW BORROEING 1/ S/ 8.50 8. 50 8450 8.50 8450 8.50 8. 50 8.50

U.5.GOVERNMENT SECORITIES
TREASDRY BILLS 2/

ATUCYION AVERAGE (ISSUB DAYR)
3-80¥TH 9.04 9,04 9.21 9. 39
6—BONTH 9.14 9, 14 9. 40 9.53
- 1BAR 9.64 9.77
SECCNDARY MARKEY
3-BONTH 9.05 9. 08 9.11 9.10 9.07 9,08 9.13 9. 34
6-RONTH 9.17 9.19 9.25 9.28 9. 18 9.21 9. 35 9. 51
1~ YBAR 9.26 9. 28 9.37 9.42 9.30 9.33 9.47 .60
TREASORY CONSTANT AATURITIRS 6/
- YEAR 10.12 10. 16 10.28 10.31 10..09 10.21 10.38 10.53
2-1EAR 10.71 10.77 10.88 10. 95 10. 83 10.83 10.95 11.07
3-YEAR 1.01 11.08 11.21 11.27 1 1.1 1.23 11,30
5- YEAR 11.35 11.38 11.51 13.61 32.43 11.46 11.5¢6 11.63
7-1EAR t1.49 11.57 11.70 11.78 11.64 11.64 11.73 11.77
10~ YEAR 11.56 11.63 11.76 11,82 11.68 11.69 11.76 11,85
20-YEAR 11.73 11.79 11.93 13.98 11.8% 11.85 11.92 11.96
30-YEAR 11.56 ti.61 11.73 11.80 11.65 11.67 1,73 11.82
CNHBPOSITE
OVER 10 YYARS (LOBG—-TERN) 7/ 11.17 11.23 11.34 11,40 11.28 11.28 11,37 11.42

COBRPORATE BOKDS (BOODYS), SEASOMNED
ALY IRDUSTRI®S 12.89 12.91 $12.97 13.00 12.94 12.94 12.98 13.01
AL 12.32 12.35 12,43 12.49 12. 41 12. 40 12.47 12,51
BAY 13.53 13.53 13.58 13.57 13.53 13.55 13.60 13. 64

STATE & LOCAL BOMDS (BOODIS) ,AAA 9.00 9.00 9.05 9.04

CONVENTIONAL MORTGAGES 8/ 13.72 13.72 13.77 13.81

1. HWEEKLY PIGURES ARE AVERAGES OF 7 CALENDAR DAYS ENDING OB WEDMESDAY OF THE CURRENT WXEEK;
MONTHLY PIGDRES INCLODE BACH CALENDAR DAY IN THE BONYH.

2. QOOTED OH BANK-DISCOUNT BASIS.

3. BATES ON COMMERCIAL PAPERR PLACED FOR uxns ¥80SE BOND RATING IS AM OR THE EQUIYALERT,

4. RATE® CHARGED BY BANKS OF SHORT-TERA BUSIRESS LOARS.

5. BRATZ POR THE FEDERAL BESERVE BARK OF NEW YORK.

6. YIELDS ON ACTIVELY TRADED ISSOES ADJUSTED TO CONSTANT BATURITIES. SOURCE: U.S. TRREASURYX.

7. UNHRIGHTED AVERAGE OF ALL ISSURS OUTSTANDING OF BONDS BEITHRR DOE NOR CALLABLE I¥ LESS THBAN 0 YRARS,
IRCLUDING SEVERAL VBRY LOW YIELDIBG ®“FLOWBR™ BONDS.

8. CONTRACY INTEBEST RATES ON COBMITKENTS POR FIRSY BOBRYGAGES. SOURCE: PaLNC.

MOTE: WEEKLY AND NONTHLY PIGURES ARE AVERAGES OF DAILY RATRBS, EXCEPT POR STATE & LOCAL BONDS
BND CONVENTIONAL BOBTGAGES, WHBICH ARE BASED ON THURSDAY ASD PRIDAY FIGURES, BESPBCTIVELY.
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