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SELECTED INTEREST RATES DECERBER 27, 1983

Yields In percent per annum

Week ending
instruments DEC DEC DEC DEC DEC DEC DEC ¥OY
19 20 21 22 23 23 16
PEDERAL PUNDS (EFFECTIVE) 1/ 9.66 9.43 9.13 9.35 8. 66 9.62 9.52 9.34
COMMERCIAL FAPEE 2/3/
1-MONIH 9.87 9.83 9.78 9.74 9.69 9.78 9.70 9.10
3~MONTH 9.80 9.78 9.73 9.65 9.64 9.72 9.68 9.10
6-MONTH 9.73 9.69 3.65 $.53 9.58 9.64 9.68 9.09
FINANCE PAPEL PLACED DIRECTLY 2/
1-HMON1H 9.85 9.78 9.72 9.70 9.67 9. 74 9.67 9.06
3-MONTH 9.25 9.25 9.21 9.35 9.20 9.25 9.21 8.87
6~-MONTH 9.17 9.17 9.15 3.10 9. 15 9.15 9.14 8.84
BANKERS ACCEPTANCES (T0P RATED) 2/
3-MONTH 95.75% 9.70 9.65 9.60 9.60 9.66 9.70 9.16
6-MONTH 9.65 9.60 9.55 9.40 9. 40 9.52 9.64 9.13
CDS (SECOBDARY MARKET)
1-8O0NTH 9.93 9.97 9.92 9.87 9.79 9.90 9.78 9.22
3-MONTH 9.91 9.86 9.85 9.82 9.72 9.83 9.84 9.36
6-HONTH 10.01 9. 95 9.93 9.87 9.81 %.91 10.06 9.51
BANK PEIME LCGAN 1/ 4, 11,00 11.00 11.00 11.00 11.00 11.00 11.00 11.00
DISCCUNT WINDOW BOBROWING 1, 5/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50 8.50
U.S.GUVERNMENT SECUBRITIES
TREASORY BILLS 2/
AUCTION AVERAGE (ISSUE DATE)
3-MONTH 9.04 9.04 8.93 8.7
6—NMONTH ' 9.24 9.24 9.12 8.89
1-YEAR 9.03
SECGNDABY EARKET
3-8ONTH 9.09 9.04 3.00 8.89 8.96 9.00 9.09 B.76
6~ 8CNTH 9.24 9.24 9.20 9.13 9.16 9.19 9.24 8.93
1-YEAR 9.26 9.27 9.25 9.20 9.26 9.25 9.28 .08
TREASUBY CONSYAMNT MATOURITLIES 6/
1-1EAR 10.13 10.16 1.1 10.10 10. 14 10.13 10.15 9.94
2-YEAE 10.87 10.87 10.88 10.83 10. 86 10. 86 10.89 10.66
3-1EAR 11.18 11. 14 11.14 13.09 1.12 11.13 121 10.96
5-YEAR 11.59 11.56 11.54 11.51 11.53 11.55 11,62 11.41
7-YEAL 11.84 11.80 11.79 1.7 1123 11.77 11.88 11.61
10-YEAR 11.87 11.86 11.83 11.77 11.79 11.82 11.93 11.69
20— YEAR 12.05 12.05 12.05 11.98 12.00 12.03 12. 11 1%.92
30-YEAK 11.94 11.94 11.91 11.84 11.86 11.90 11.98 11.75
CUBPOSITE
OVER 10 YEARS(LONG-TERN)7/ 11.50 11.49 11.46 11.41% 11. 42 11.46 11.53 11.32
CORPOBATE BCNDS (MUODYS), SEASOEED
ALL INDUSTRIES 13.16 13.15 13.14 13.11 13. 11 13.13 13.13 12.93
AAA 12.67 12. 64 12.61 12.58 12.57 12.61 12.66 12.41
BARA 13.81 13.82 13.79 13.77 13.78 13.79 13.79 13.61
STATE & LOCAL BCNDS (MOODYS) ,AAd 9.35 .35 9.45 9.01
CONVENTIOMAL MOBTGAGES 8/ n.a. n.a. 13.42 13.44

1. WEEKLY FIGUBRES ARE AVERAGES OF 7 CALENDAR DAYS EMNDING OF WEDNESDAY OF THE CURRENT WEEK;
MONTHLY FIGURES INCLUDE EBACH CALEEDAR DAY IN THE EONTH.

2. QUOTED ON BANK-DISCCUNT BASIS. .

3. RATES OV CONMERCIAL PAPER PLACED FCOR FIRNS YHOSE BOND RATING IS AN OR THE EQUIVALEFT.

4. RBATF CHMRGED BY BANKS ON SHORI-TEEM BUSINESS LOAMNS.

5. BATE FOE THE FEDEEAL BESERVE BANK OF NER YOUBK.

6. YIELDS OF MCTIVELY TRADED ISSUES ADJUSTED 7¢ CONSTANT BATURBITIES. SODBCE: ©.S. TREASURY.

7. UBKEIGHIED AVEBAGE OF ALL ISSUES OUTSTANDING OF BONDS MEBITHER DGE FOB CALLABLE IN LESS THAK 10 TEAES,
TECLUDI ¥G SEVERAL VERY LOW YIELDI¥G "PLOWER™ BONDS.

8. CONTBAC: IFTEREST RATES OF COMMITMENTS FOR FIBST MORTGAGES. SOURCE; PHLNC.

NOTE: WEEKLY AND MONTHLY FIGUBRES ARE AVEEAGES OF DAILY RATES, EXCEPT POE STATE & LOCAL BGEDS
AND CONVENTIONAL BORTGAGES, WHICH ARE BASED ON THUBSCAY AND FRIDAY PIGURES, BESPECTIVELY.
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