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OCTOBER 11, 1983
SELECTED INTEREST RATES
Yields in percent per annum
Week ending
Instruments oCcT ocY ocT ocT oct oCcT SEP% SEPT
3 4 5 6 7 7 30
FEDERAL PUNDS (EFFECTIVE) 1/ 9.62 9.55 9.37 9.46 9.38 10.00 9.04 9.45
CCMMERCIAL FAPEE 2/3/
1-8GKTH 9.09 9.05 9.00 8. 95 8.96 9.01 8.917 9.19
3~-BONTH 9.01 9.02 8.94 8.91 8.89 8.95 9.01 9.24
6~HUNIH 8.98 9.00 8.95 8.97 8.91 8.96 9.02 9.28
FINANCE PAPER PLACED DIRECTILY 2/
1-NMONTH 9.03 9.03 8.93 8.90 8. 88 8.95 8.97 9. 15
3-HONTH 8.83 8.90 8.88 8.78 8.78 8.83 8.83 9.09
6-MONTH 8.80 8.88 8.88 8.78 8,28 8082 8.81 9.09
BANKERS ACCEPTANCES (IGQP BATED) 2/
3-MUNTH 9.00 9.00 8.95 8.90 8.95 8«96 9.03 9.23
6-HONTH 9.00 9.00 8.90 8.87 8.90 8.93 9.01 9.26
CDS (SECONDARY NABKET)
1-MONTH 9.09 9.13 9.08 9.04 9. 05 9.08 9.08 9.28
3-MONTH 9,17 9.18 9.10 9.09 9.13 9.13 9.17 9..39
6~ NCNTH 9.31 9.36 9.30 9.25 9.26 9. 30 9.36r* 9.64
BANK PRINE LOAN 1/ 4y 131.00 11.00 11.00 11.00 11.00 11.00 11.00 11.00
DISCOUKT WINDOW BCRRURING 1/ 5/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50 8.50
U.5.GOVEENMENT SECUHITILES
THEASURY BILLS 2/
AUCTICN AVEBRAGE (ISSUE DATE)
3-NONTH 8.72 8.72 8.73 9.05
6-BONTH 8.92 8. 92 8.84 $.19
1-YEAR 9.13 9.13 9.64
SECONDARBY MABKET
3-BONTH 8.74 8.65 8.54 8.56 8.60 8. 62 8.75 9.00
6-MONTD 8.88 8.86 8.75 8.75 8.79 8.681 8.89 8.15
1-YEAR 9.05 9.00 8.85 8.84 8.90 8.93 9.04 9.27
TREASURY CONSTAN1 BATUBITIES 6/ )
1-YEAR : 9.90 9.83 9.71 9.71 9.72 9.77 9.89 10.16
2~1EMR 10.55 10.56 10.45 10.42 10.45 10.49 10.56 10.79
3-YEAK 10.84 10,82 10.69 10.67 10..67 10.74 10.82 11.07
5-1EAR 11.22 11.22 1.1 11.10 1.2 11.15 11.22 11.43
7-1EAR 11,42 11,42 11.27 1.27 311.30 11.3% 11.42 11.61
10-YEAR 11.47 11.46 11.35 11.31 11.33 11.38 11.46 11.65
20-YEAR 11.67 11.67 11.56 11.55 11.56 11.60 11.64 11.82
30-YEAR 11.48 12.47 11.38 11.36 11.38 1.4 11.45 11.63
CUMPGSITE
OVER 10 YEARS (LCNG~TERH)7/ 11.10 110 11.00 10.99 11.01 11.04 11.09 11.26
CORPORATE BONDS (MOODYS), SEASONED
ALL 1INDDSTRIES 12.82 12.81 12.77 12.75 12.70 12.77 12.81 12.91
ARR 2. 27 12.24 12.19 12.17 1211 12.20 12.22 12.37
BAA 13.49 13.48 13.45 13.83 13036 13.88 13.49 13.55
STATE & LOCAL BOMDS {MQOODIYS) ,AAA 8.90 8.90 B8.80 8.97
COMVENTIONAL MOBKTGAGRS 8/ 13.59 13.99 13.65 13.73

1. WEEKLY PIGUBES ABE AVERAGES OF 7 CALEMDAR DAYS ENDING OK WEDMBSDAY OF YHE CUSRENT WEEK;
MONTHLY FIGUKRES INCLODE EACH CALEXDAR DAY IN THE MONTH.

2. QUOTED ON BANK-TISCCODNT BASIS.

3. BATES ON COMMERCIAL PAPER PLACED POR PIEAS WHOSE BOND RATING IS AA OR TAE BQUIVALBIT.

4. EATE CHARGEL EY BANKS OR SHORT-TERN BUSIMESS LOAMNS.

5. BATE FOE THE FEDERAL RESEEVE PBANK OF MEK YOBK.

6. YIELDS CH ACTIVELY TRADED ISSUES ADJUSTED TO COESTANT NATURITIEZS. SOURCE: U.S. TREASURX.

7. UNWEIGHIED AVERAGE QF ALL ISSUES OUTSTANDING OF BOEKDS MEITHER DUE NOR CALLABLE IN LESS THAN 10 YRARS,
INCLUDING SEVERAL VERY LOR YIELDING "FLORER"™ BOEDS.

8. CONTBACY INTEREST RATES ON CONMMITMERTS PFOR PIRST BMORTGAGES. SOURCE: FHANC.

* The day of September 29 revised to 9.46.

BOTE: WEEKLY AND BOBTHLY FIGURES ARE AVEBAGES OF DAILY BATES, EXCEPT FOE STATE & LOCAL BONDS
AND CONVENTIONAL AORTGAGES, WHICH ARE BASED OF THURSDAY AND PRIDAX FIGOURES, BRSPRCTIVELY.
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