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Instruments

FEDERAL FUNDS (EFFECTIVE) 1 /
COMMERCIAL fkPEB 2/3/

t-MONIH
3-HO NTH
6-MONTH

FINANCE PAPEH PLACED DIBECTLY 2 /
1-MON1H
3-MOUTH
6-MO NTH

BAHKEBS ACCEPTANCES (TOP BATED) 2 /
3-MO NTH
6-MONTH

CDS (SECONDABY MARKET)
1-MONTH
3-MO NTH
6-MO NTH

BANK PBIHE LOA8 1 / 4 /
DISCCUNT WINDOW BORBOMIKG 1 / 5 /
U.S.GOVERNMENT SECUBIT1ES

THEASOBY BILLS 2/
AUCTICN AVEBAGE (ISSUE DATE)

3-MO NTH
6-flONTH
1-YEAB

SECCNDABY HABKET
3-MO NTH
6-JSONTH
1-IEAB

TBEASUEY CONSTANT HA10BI11ES 6 /
1-YEAR
2-YEA&
3-YEAR
5-YEAR
7-YEAii

1Q-YEAB
2O-YEAE
30-YEAB

COMPOSITE
OVEB 10 YEABS(LOHG-TEBH)7/

COBPOfiATE BCNDS (MQODYS), SEASONED
ALL INDUSTBIES
AAA
BAA

STATE 6 LOCAL BCNDS (flOOCYS) ,AAA
CONVENTIONAL 8OBTGAGES 8 /

DEC
19

9.66

9.87
9.80
9.73

9.85
9.25
9.17

9.75
9.65

9.93
9.91

10.01
11.00

8.50

9.09
9.24
9.26

10.13
10.87
1 1. 18
11,59
11.84
11.87
12.05
11-94

11.50

13.16
12.67
13.81

DEC
20

9.43

9.83
9.78
9.69

9.78
9.25
9.17

9.70
9.60

9.97
9.86
9.95

11.00
8.50

9.04
9.24
9.27

10.16
10.87
11.14
11.56
11.80
11.86
12.05
11.94

11.49

13.15
12.64
13.82

DEC
21

9.13

9.78
9.73
9.65

9.72
9.21
9.15

9.65
9.55

9.92
9.85
9.93

11.00
8.50

9.00
9.20
9.25

10.11
10.88
11,14
11.54
11.79
11.83
12.05
11.91

11.46

13.14
12.61
13.79

DEC
22

9.35

9.74
9-65
9.53

9.70
9.35
9.10

9.60
9.40

9.87
9.82
9.87

11.00
8.50

9.04
9.24

8.89
9.13
9.20

10.10
10.83
11.09
11.51
11.71
11.77
11.98
11.84

11.41

13.11
12.58
13.77

9.35

DEC
2 3

8.66

9.69
9.64
9.58

9.67
9.20
9.15

9.60
9.40

9.79
9.72
9.81

11.00
8.50

8.96
9.16
9.26

10.14
10.86
11.12
11.53
11.73
11.79
12.00
11.86

11.42

13. 11
12.57
13.78

n.a.

Week ending
DEC

2 3

9.62

9.78
9.72
9.64

9.74
9.25
9.15

9.66
9.52

9.90
9.83
9.91

11.00
8.50

9.04
9.24

9.00
9.19
9.25

10.13
10.36
11.13
11.55
11.77
11.82
12.03
11.90

11.46

13.13
12.61
13.79

9.35
n.a.

DEC
16

9.52

9.70
9.68
9.68

9.67
9.2 1
9. 14

9.70
9.64

9.78
9.84

10.06
11.00

8.50

8.93
9.12

9.09
9.24
9.28

10.15
10.89
11.21
11.62
11.88
11.93
12.11
11.98

11.53

13.13
12.66
13.79

9.45
13.42

MOT

9.34

9.10
9.10
9.09

9.06
8.87
8.84

9. 16
9.13

9.22
9.3b
9.51

11.00
8.50

8.71
8.89
9.03

8.76
8.93
9.08

9.94
10.66
10.96
11.41
1 1.61
11.69
11.92
11.75

11.32

12.93
12.41
13.61

9.01
13.44

1 . MEEKLY FIGUBES AfiE ATEBAGES OF 7 CALEMDAB DAYS ENDING OH WEDNESDAY OF THI COBBEil 1EEI;
MONThLY FIGUBES IMCL0DE EACH CAIEBDAB DAT IK THE «OMTH.

2 - QUOTED ON BANK-DISCCONT BASIS.
3 . RATES OU COHMEKCIAL PAPEB PLACED FOB FIRMS IHOSE BOMD B i T l l G I S I * 0 1 THI BQOXTALEIT*
4 . HATE CHARGED BY BAMKS OS SHGBf-TEEfi BOSIMESS LOAMS.
5 . BATE FO£ THE FEDERAL BESEBVE BAUK OF MEK YOfiK.
6« YIELDS OH 1CTI¥2LY TBADED ISSUES ADJUSTED TO COMSTAMT HAT0BITIE5. SOOBCIl O.S« TBSASUBI.
7 . UNWEIGHTED AfESAGf OF ALL ISSUES OOTSTAMDIMG OF BOMDS MEITHEfi DOE 2GB CALLABLE 1M LESS THAM 10 TEARS,

IKCLUD1IG SEVERAL YEBY LOW YIELDISG "FLOBEB* BOMDS.
8 . CCNTfiACl INTEREST BATES OS COHfilTMENTS FOS F U S T BOBTGAGES. S008CF; FHLBC.

MOTE; WEEKLY AH£ MONTHLY FIG0BES ABE ATEBAGES OF DAILY BATES, EXCEPT FOE STAIE & LOCAL BOMDS
AND COSfEIITIQUAL JIORTGAGES, WHICH Afi£ BASED OM THUBSDAY AND FBIDAY FIGUBES, BESPECTIfELY.

Digitized for FRASER 
http://fraser.stlouisfed.org/ 
Federal Reserve Bank of St. Louis




