FEDERAL RESERVE statistical release

H.15 (519) For immediate release

JANLARY 3, 1984
SELECTED INTEREST RATES

Yields in percent per annum

Week ending
instruments DEC DEC DEC DEC DEC DEC DEC LEC
26 27 28 23 0 30 23
FEDEEAL FUNDS (EFFECIIVE) 1/ M 9.06 9.70 10.61 9.52 8.96 9.62 9.47
COMMERCIAL EAPEB 2,3/
1-MONTH 9.65 9.64 9.68 9. 66 $.66 9.78 9.56
3-MONTH A 9.60 9.53 9.51 9.51 9.55 9.3 §.53
6-NMONTH 9.53 9.46 9.48 9.39 9.47 9. 64 .50
FINANCE PAPER PLACED DI1BECTLY 2/
1-HONTH R 9.50 9.52 9.48 9.45 9.49 9.7k 9.51
3-KONTH 9.20 9.24 9.20 9.20 9.20 9.25 9,16
6-MONTH 9.15 9.15 9. 15 9.15 9. 15 9.158 9.11
BANKERS ACCEPTANCES (TOF BAIEL) 2/ K
3-HONTH 9.50 $.50 9.45 9.40 .46 9.66 .52
6-MUNTH 9.35 9.35 9.30 9.25 9.31 9.52 §5.45
CDS (SECCNLAKY MARKET) E
1~ MO NTH 9.80 9.80 9.77 9.469 9.77 8.9¢C 9.67
3~MONTH 9.71 9.68 9.65 9.62 9.67 9.83 9.69
6-MONTH T 9. 80 9.74% 9.66 9.46 8.72 9.91 9.85
BANX PhIME LCAN 1/ 4y 11.00 11.00 11.00 11.900 11.00 11.0¢ 11.00
DISCOUNT WINDOW BOERCHING 1/ 5/ 8.50 8.50 ‘8.50 8.50 8.50 8.50 §.5C
U.S.GUVERNHMENT SECURITIES
TREASUEY BIL1S 2/
AUCTICH AVERAGE (ISSUE DAIE)
3-¥ONTH 8.94 8. 94 9.04 8.96
6-#ONTH 9. 14 9. 14 S.24 S.14
1-YERE 9.23 9.23 9.16
- SECONDARY MABKET
3-BONTH [ 8.92 8.98 8.98 8.97 8.96 9.0¢C $.00
6-BONTH 9. 12 9.16 9.15 9. 14 9. 14 9.19 9..17
i-1EAR 9.21 9.23 9.22 9.x2 §$.22 9.25 9.34
TREASURY CONSTANT BAIDRIIIES 6/ L
1-1EAR 10.08 10.11 10.09 10. 08 10. 09 10.13 10,11
2-YEAR 10.85 10.85 10-.88 10. 65 10.85 10. 8¢ 10.84
3-YEAR 0 i1.07 11,12 11.09 1i.13 11.10 11.13 1113
S5—-1EAR 11.50 11.56 11.52 11.57 11.54 11,55 11.54
7-1EAK 11.70 11.76 11,74 11.27 1.4 11,77 11.78
10-YEAR S 11.75 11.81 11,79 11.82 11.29 31.84 11.83
20-YEAR 11.93 11.99 11.96 11.§8 11.97 12.03 14.02
30-YEAER 11.80 11.84 11.84 11.87 11.84 11.9C 11.88
COMPOSITE E
OYER 10 YEARS(LONG-TERH)7, 11.38 11,42 1141 11.43 11.41 11.4¢ 11,44
COEPUSATE BCHNDS (MOCDYS), SEASOMED
ALL IMDOUSTRIRBS D 13.08 13.10 13.09 A3.68 13.09 313.13 n.a.
AARA 12.58% 12.58 12.55 12,55 12.56 32.61 n.a.
BAA 13.78 13.80 13. 80 13.38 13.19 13.7s n.a.
STATE & LOCAL BONDS (NCQGDYS) ,AMd 9.25 9.25 9.35 9.34
CONVENTIONAL MOBIGAGES &/ 13.43 13.43 13.46 13,42

1. HEEKLY FIGUBES ARE AVERAGES GF 7 CALENEDAR DAYS EEDING OM MEDBESDAY OF TH& CURBENT WEEK;
YONTHLY PIGUEES ISCLUCE EAMCH CALENDAR DAY 13 THE BOMNTEH.

2. QUOTED CN BANK-LISCCONT BASI1S.

3. RATES OM COMMERCIAL PAPEE PLACED FCR FIRMS HHOSE BOND RATING IS A2 OB TiE ECUIVALENT.

4. RATE CHABGEE BY BANKS OM SHORI-I1ERB BUSINESS LOANS.

5. HATE FOR THE PECERAL RESERVE PAMK OF MES YORK.

6. YIELDS CN ACTIVELY TRADEDC ISSUES ADJUSTED TC COMSYANT MATURITIES. SOURGCE: U.S. YREASOURI.

7. UYUELGHTED AVERAGE GF ALL ISSUES OUTSTANDING OF BONDS NEITHER DOZ NOR CALLABLE 1IN LBSS THAN 10 YRAKS,
IBCLUDLING SEVERAL VERY LOW YIFLDING “PLGHKER®™ BOMDS.

8. CONTBACY INTEREST EATES OM COBMITMENTS FOR PIRSY BORTGAGES. SOGRCE: FakiC.

BOTE: WEEKLY AMD BONTHLY FPIGURES ARE AVERAGES OF DAILY BATES, EXCEPI POR STARXE & LOCAL BONDS
A¥D CONVENTIONAL MOBRTGAGES, NHICH ABE BASED ON THURSCAY AND FRIDAY PAIGURES, EESPBCTIVELY.
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