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H.15 (519) FEBRUARY 6, 1984
SELECTED INTEREST RATES
Yieids in percent per annum
JAYN JAN FEB PEB FEB "vgeek endln;ln JAB
Instruments 30 31 1 2 3 3 27
FEDEFAL FUNDS (EPFPECTIVE) 1/ 9.34 9. 35 9.74 9.60 9.51 9.41 9.5%3 9.56
COBSEBCIAL PAPER 2/3/
1-MONTE 9.14 9. 14 9.19 9.20 9.29 9.18 9.20 9.23
3-MONTH 9.13 9.13 9.15 9.16 9.16 9.15 9. 19 $.20
6~MONTH 9.13 9. 12 9.15 9. 14 9.15 9. 14 9.17 9.18
FINANCE PAPEF PLACED DIRFCTLY 2/ -
1~NONTH 9.143 9. 16 9.20 9.18 9.18 9.17 9.20 9.20
I-HONTH 9.05 5.05 9.09 9.05 3. 05 9.05 9.03 9.08
6~BONTH B.99 8.99 8.99 8.99 8.99 8.99 8.96 9.02
EANKERS ACCEPTANCES (TOP RATED) 2/
3~MONTH %.15 9. 15 9.15% 9.18 9.15 9.15 9.23 9.23
H-¥GHTH 9.10 9. 15 9.15 9.13 9.13 9.13 9.1¢9 9.19
NS (STYCOUKDARY MARKETY .
1-MONTH 9.23 9,24 3.26 9.25 9.26 9.25 9.29 9.33
I~-RONTH 9.31 9.33 9.35 9.34 9. 34 9.33 9.40 9.42
6-RONTH 3.43 9. 443 9.45 9.45 9. 45 J.44 9.53 9.4%6
EUPODOLLAS DBEPOSIT {3-KONTH) 4/ 9.69 9.69 9.69 9.69 9.63 9.68 $3.75 9.78
BaNX PRIFZ LOAN 1/ S/ 11.00 11.00 11.00 11.00 11.00 11.00 11,00 11.00
DISCOU¥T WINDOK BOFRONING 1/ &/ 8.50 9. 50 8.50 8.50 8.50 8.50 8.50 8,50
U.5.GOVEENMENT SECORITIES
TREASURY BILLS 2/
AUCTION AVFFAGE (ISSUE DATE)
3~ BONTH 8.87 8.87 8.92 8.93
5~ MONT i 8.97 8.97 9.01 9.06
i~YEAR 9.04 9.04
SECONDARY MAPKYPT
3~ MONTH 8.89 8.89 8.89 8.91 8. 96 8.91 8.93 8.90
6~ MONTH 8.97 8. 97 8.96 8.96 8.99 8.97 9.00 9.01
i~ YEAR 9.00 9.01 8.99 8.98 9.00 $.00 .04 9.07
TREASORY CONSTANT MATORITIES 7/
1-YEAR 9.83 9. 85 9.80 9.78 3.80 9.81 9.87 9.90
Z-Y{BAR 10.57 10.58 10.56 10.54 10.53 10.56 10.63 1C.64
I-YEAR 10.88 10.89 10.87 10.8% 10. 85 10.87 10.89 10.93
S=YEAR 11.31 11.34 1.3 11.28 1.1 11.31 11.31 11.37
T-{EAR 11.53 11.56 11.53 11.49 11.52 11.53 11.52 11.58
10~ YEAR 11.66 11.67 11.64 11.60 11.60 11.63 11.63%* 11.67
20~ YEAR 11.81 11.82 11.80 11.75 11.78 11.79 11.76 11.82
30-YEAR 11.74 11.78 11.74 171 1172 11.74 11.71 11.75
CONPOSITE
OVER 10 YEARS (LONG~TERN)S8/ 11.27 11.28 11.27 11.23 11.23 11.26 11.23 11.29
CORPORATE BONDS (MOODYS), SEASONED
ALL INDUSTRIES 12.82 12.81 12.82 12.78 12.77 12.80 12.83 12.92
AAA 11.99 11.97 11.99 11.96 11.95 11.97 11.98 12.20
BAX 13.57 13.57 13.54 13.52 13.49 13.54 13.57 13.65
STATE & LOCAL BOKDS {NOODYS) ,2AA 8.80 8.89 8.9¢C 9.00
COWVENTIONAL MORTGAGES 9/ 13.26 13.26 13.29 13.37

1. WEBKLY FIGURES ARE AVERAGES OF 7 CALEKDAR DAYS ENDING ON WEDNESDAY OF THF CURREET WEEK;
BONTHLY FIGURES INMCLUDE EACH CALENDAR DAY IN THE HONTH.

2. QUOTED ONM b ABK~DISCODET BASIS. ’

3. RATES OF COMMERCIAL PAPER PLACED POR FIRMS RHOSE BOYD RATING IS AN OR THE EQUIVALENT.

4. FOR INDICATION PURPOSES ONLY.

5. E2ATE CHARGED BY BAMKS ON SHORT-TERMN BOSIEESS LOANS.

6. RATE FPOR THE PEDERAL RESERVE BANK OF NEF YORK.

7. YIELDS CN ACYIVELY TRADED ISSUES ADJUSTED TO CONSTANT MATURITIES. SOURCE: U.S. TREASURY.

f. DHEWEIGATED AVERAGE OP ALL ISSUES OUTSTARDING OF BONDS NEITHER OUE NOR CALLABLE IN LESS THAN 10 TBARS,
INCLIDING SEVERAL VERY LOW YIELDING “PLOWER" BONDS.

9. CONTEACT INTEREST RATES ON COMAITNENYS POR PIRST BORTGAGES. SOURCE: FHLEC.

BOTE: WEEKLY BND NONTHLY PIGURES ARE AVERAGES OF DAILY RATES, EXCRPT FOR STATE & LOCAL BONDS
AND CONVENTIONAL MORTGAGES, WHICH ARE BASED OF THORSDAY AND PRIDAY PIGURES, RESPECTLVELY.

Last week an asterisk was erroneously placed beside the 20-year Constant Maturity Rate. It should have been placed beside the .
10-year fate, and refers to the daily rate for January 16 which was revised to 11.54.
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