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SELECTED INTEREST RATES
Yields in percent per annum
Instruments NCY 10} ] ¥ov . [0} 4 NOVY This Last oCcT
7 8 9 10 LA week week
FEDERAL FONDS (EPFECTIYVE) 1/ 9.38 9.25 9.42 9.38 9.36 9.40 9.48
COMMERCIAL EAPEE 2/3/
1-MOMNTH 9.18 9.16 9.1§ 9.16 9.06 9.03
3-MONTH 9.17 M 9.15 9. 14 M 9.15 9.08 8.99
6-8ONTH 9.16 9.14 9. 14 9.15 9.02 8.98
PINANCE PAPEE PLACED DIRECTLY 2/
1-BONIH 9.16 A 9.14 9.08 A 9.13 9.06 8.99
3-3OUNTH 8.86 8.86 8.88 8.87 8.177 8.82
6~8CGNTH 8.80 8.80 8.83 8.81 8.73 8.79
BANKERS ACCEPTANCES (TOP RATED) 2/ R R
3-MONTH 3.20 9.20 9.15 9.18 9.09 9.01
6~30NTH 9.13 9.15 9.10 9.13 9.08 8.97
CDS (SECONDARY MABKET) K K
1-BONTH 9.27 9.26 9.22 9.25 9.18 9.1
3-MONTE 9.46 9.40 9.37 9. 41 9.29 9.18
6-BONTH 3.60 9.55 9.54 E 9.56 9.39 9.31
BANK PRINE LOAN 1/ 4/ 11.00 11.00 11.00 11.00 11.00 11.00
DISCOUNT VINDOW BORBGWIEG 1, S/ 8.50 8.50 8.590 8.50 8.50 8.50
U.S5.GOVEENMENT SECURITIES T T
THREASORY BILLS 2/
AUCTION AVERAGE {ISSUE LATE)
3-BONTH 8.83 8.83 8.41 8.71
6~NONTH c 9.02 ¢ 9.02 8.68 - 8.90
1-YEAR 9.03 9.13
SECONCARY MARKET
3~-8.aTH 8.77 L 8.78 8.76 L 8.77 8.58 8.64
6~ NOBTH 8.90 8.97 8.92 8.93 8.79 8.83
1-YEAR 9.16 3.10 9.02 9.09 9.05 8.98
TREASURY CGNSIANT MATOURIIIES 6/ 0 0
1-YEAR 10.03 9.96 9.87 9.95 9.92 9.81
2-YEAR 10.79 10.74 10.63 10.72 10.65 10.5?
3-1EAR 11.11 s 11.06 10.9% s 11.04 11.01 10.87
S-YEAR 11.56 11.54 11.40 11.50 11.42 11.28
7-YEAR 11.75 11.78 11.61 11.70 11.64 11.47
10~-YEAR 11.85 E 11.88 11.71 E 11.80 11.75 11.58
20~YEAR 12.06 12.04 11.93 12.01 11.98 11.77
30-1EAR 11.90 11.87 11.78 11.84 11.81 11.58
COMPLSITE D D
OVER 10 YEAES (LONG-TERHN)7/ 11.48 11.46 11.38 11.48 11.39 11.21
CCEPOBATE BCNDS (MOODYS), SEASCNED
ALL INDUSTRIES 12.99 13.00 12.98 12.98% 12.89 12.96 12.92 12.79
FYYY 12.52 14.53 12.50 12.44 12.35 12,47 12.42 12.25
BAd 13.63 13.66 13.63 13.63 13.58 13.63 13.58 13.46
STATE & LOCAL BONDS (BCGDYS) ,AdA 9.00 9.00 8.90 8.93
CONVENTIONAL MCBIGAGRS 8/ 13.47 13.87 13.42 13.58

1. SEEKLY FIGURES ARE AVEBRAGES OF 7 CALENCAR CAYS EHWDING ON WEDNESDAY OF THE CORRENT WEEK:
MCNTHLY FIGURES INBCLUDE EMCH CALENDAR DAY IN THE BONTH.

2. QUOTED CN BANK-DISCCUNT bASIS.

3. BATES O¥ COMMERCIAL PAPES PLACED POR FIBRNS WHOSE BOMD RATING IS AA OR THE EQUIVALENT.
4. BATE CHARGED BY BANKS ON SHORI-TERN BUSINESS LOAMNS.

S. RATE FOR THE FEDEGAL RESERVE EABK OF KEW YCBK.

6. YIELDS CH ACTIVELY TRADBD ISSUES ADJUSTED TO COMSTANT MATURITIES.

INCLODING SEVEBAL VERY LOW YIELDING “FLONER™ BOMNDS.
8. CONTRACT INTEREST RATES CN CONMITMENTS FOR FIRST MORTGAGES.

SQURCE:

soygrCe:

FHLAC.

U.S. TREASUBY.
7. ONWNEIGHIED AVERAGE OF ALL ISSOES OUISTANDING OF BCNDS WEITHER DUE SOR CALLABLE IN LESS THAN 10 YEARS,

HSOTE: WEEKLY ANC NOMTHLY FIGURES ARE AVERAGES OPF DRILY RATES, EXCEPT FOR STATE & LOCAL BONDS
AND CONVENTIONAL NORTGAGES, WHICH ARE BASED ON THURSDAY AND PRIDAY PIGURES, RESPECTIVELY.
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