FEDERAL RESERVE statistical release

H.15 (519) For immediate release

SEPTEABER 26, 1983
SELECTED INTEREST RATES

Yieids in percent per annum

Week ending
Instruments SEPY SEPT SEPT SBPT SEPT SEPT SEPT ADG
19 20 21 22 23 23 16
FEDERAL FUNDS (BFFECTIVE) 1/ 9.37 9. 22 9.35 9.44 9.08 9.48 9.54 9.56
COMBERCIAL EAPES 2/3/
1-MONTH 9.27 9.19 9.13 9. 14 9.06 9.16 9.28 9.41
3-MONTH 9. 31 9. 19 9,13 9.19 9. 10 9.18 9.30 9.54
6-MONTH 9.36 9.21 9.12 9.18 9.12 9.20 9.35 9.68
FINANCE PAPER PLACED DIRECTLY 2/
1-HONTH 9.23 9.15 9.03 9. 14 8.93 9.10 9.20 9.35
3-MONTH 9.13 9.10 9.03 9.03 9.00 9.06 9.08 9.41
6-MONTH 9.13 9. 10 9.03 9.03 9.00 9. 06 9.09 9.82
BANKERS ACCEPTANCES (TOF RATED) 2/
3-MONTH 9.20 9. 15 9.15 9%.15 9.10 9.15 9%.30 9.59
6- MO NTH 9.20 9. 10 9.15 9.10 9. 10 9.13 9.33 9.71
CD5 (SECONDAEY BARKEY)
1-4OKRTH 9.3s 9.29 9.25 9.29 9.23 9.28 9.32 9.52
3-HMONTH 9.43 9.35 9.30 8.35 9.27 9.34 9.43 S.77
6-MONTH 9.65 9.47 9.46 9.55 9.85 9.52 9.68 10.17
BANK PRIME LOAN 1/ 4y 11.00 11.00 11.00 11.00 11.00 11.00 11.00 10.89
DISCOUNT WINDOW BOBBROWING 1/ S/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50 8.50
U.S.GOVERNAENT SECURIYLES ;
TKEASURY BILLS 2/
AUCTICY AVERAGE (ISSUE DATE)
3-BONTH 8.99 8. 99 9.04 9. 39
6-MONT B 9.06 9.06 9. 14 9.53
1-YEAR 9.77
SECCNCARY MABKET
3-MONTH 8.99 8.97 8.95 8.93 8. 88 8. 94 9.08 9. 38
6-BOXNTH 9.10 9.03 9.03% 9.00 8.93 9.02 9.21 9.51
1-YEAR 9.20 9. 14 9.17 9.15 9.07 9.15 9.33 9.60
TKEASURY CONSTANT MATURITIES 6/
1-YEAR 10.06 9.99 10.05 10.05 9.92 10. 01 10.21 10.53
2-YEAR 10.72 10. 70 10.73 10. 74 10. 61 10.70 10.83 11.07
3-YEAR 11.07 10.98 12.04 10.98 10. 89 10.99 1134 11.30
5-1EAR 11.42 11.33 11.40 11.40 11.29 i1.37 11.46 11.63
T-YEAR 11.57 11.51 11.61 11.56 11.86 11.58 11.64 11.77
10~YEAR 11.66 11.57 11.64 11.60 11.49 11.59 11.69 11.85
20-YEAR 11.83 11.76 11.80 11.82 11. 68 1t.78 11.85 11.96
30-YEAR 11.65 11.57 11.60 11.56 1.47 11.57 11.67 11.82
COBPOSITE
OVER 10 YEARS{LONG-TERN)}7/ 11.26 11.20 11.23 11.20 .12 11.20 11.28 11.42
CCUBPORATE BCNDS (MOQGDYS), SEASCNED
ALL INDUSTRIES 12.93 12.89 12.88 12.87 12.82 12.88 12.94 13.01
AAA 12. 37 12,32 12.32 12.32 12,22 12. 31 12,40 12.51
BAA 13.54 13.51 13.53 13.51 13.47 3.5 13.55% 13. 64
STATE & LOCAL BOXNDS (MCODYS) ,AdA 8.90 8.90 9.00 9.04
CONVENTIONAL BOBTGAGES 8/ 13. 72 13.72 13.72 13.81

1.” WEEKLY FIGURES AKE AVERAGES OF J CALENDAR DAYS ENDING ON WEDAESDAY OF THE CURBENT WEBK;
ACSTHLY FIGUBES INCLUDE EACH CALENDAR DAY IN THE KONTH.

2. QUCTED Cb BANK~-DISCCUNT BASIS. .

3. BATES ON COMMERCIAL PAPER PIACED POR FPIRMS HBOSE BOND RATING IS AA OR THE BQUIVALENT.

4. RATE CHARGEL PBY BANKS OB SHORI-TERM BUSINESS LOANS.

5. BATE PCE THE FEDERAL BESERVE BANE OF NE& YORK.

6. Y1ELDS CN ACTIVELY TRADED ISSUES ADJUSTED TO CONSTANT BAYURITIES. SOURCE: U.S. TREASURY.

7. UNWEIGHIED AVEEKAGE CF ALL ISSUBS OUTSTABDIRG OF BONDS WEITHER DUE NOR CALLABLE IN LESS THAR 10 YEARS,
INCLUDING SEVERAL VERY LOW YIELDING “PLOWER™ BONDS.

8. CGNTRACT IBTEKEST BATES O COMRITNENTS FOR PIRST BOBTGAGES. SOURCE: PHLAC.

SOTE: WEEKLY AND MONTELY FIGURES ARE AVERAGES OF DAILY RATES, EICEPT POR STATE & LOCAL BONDS
AND CORVEBTIONAL MORTGAGES, WHICH MRE BASED ON THURSDAY AND PRIDAY PIGURES, BESPECTIVELY.
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