
FEDERAL RESERVE statistical release

H.15 (519)

SELECTED INTEREST RATES
Yields In percent per annum

For Immediate release
H»BCH 5 , 198a

Instruments

FEDERAL FUNDS (EFFECTIVE) 1 /
COHHERCIAL PAPEB 2 / 3 /

1-BONTH
3-HONTH
6-HONT9

FINANCE PAPER PLACED DIEECTLY 2 /
1-BONTH
3-BONTH
6-SON1H

BANKEBS ACCEPTANCES (TOP BATED) 2 /
3-HONTH
6-HONTH

CDS (SECONDARY 8ABKET)
1-SO NTH
3-HONTH
6-MO NTH

EURODOLLAR DEPOSIT (3-HONTH) 4 /
BANK PHIEE LOAN 1 / 5 /
DISCOUNT WINDOI BORROWING 1 / 6 /
U.S.GOVERNBENT SECORITIES

TREASURY BILLS 2 /
AOCTION AVERAGE (ISSUE DATE)

3-BONTH
6-HONTH
1-YEAB

SBCCNDABY HABKET
3-HOHTH
6-HONTH
1-YEAB

TREASURY CONSTANT B1TUBITIES 7 /
1-YEAB
2-YEAR
3-YEAR
5-YEAB
7-YEAB

1Q-YEAR
20-YEAR
30-YEAB

COHPOSITB
OVER 10 YEARS (LONG-TEBB)8/

COPPOBATE BONDS (HOODYS), SEASONED
ALL INDCJSTBIES
AAA
BAA

STATE G LOCAL BONDS (HOODYS),AAA
CONVENTIONAL HOBTGAGES 9 /

FBB
27

9.72

9.43
9.40
9.36

9.32
9.18
9.10

9.50
9.50

9.53
9.66
9.89

10.06
11.00
8.50

9.19
9.31
9.37

10.26
11.02
11.27
11.77
11.97
12.05
12.21
12.16

11.64

13.05
12.25
13.74

FEB
28

9.53

9.44
9.44
9.44

9.49
9.27
9.13

9.50
9.55

9.57
9.72
9.98

10.13
11.00
8.50

9.21
9.36
9.39

10.25
11.04
11.28
11.80
12.00
12.09
12.25
12.22

11.68

13.07
12.25
13.78

FBB
29

9.45

9.39
9.42
9.45

9.33
9.23
9.13

9.50
9.50

9.55
9.66
9.94

10.13
11.00
8.50

9.14
9.31
9.36

10.21
10.99
11.22
11.74
11.97
12.04
12.21
12.14

11.65

13.11
12.31
13.81

BAR
1

9.73

9.43
9.44
9.48

9.46
9.26
9.13

9.55
9.55

9.60
9.71

10.00
10.06
11.00
8.50

9.20
9.33

9.19
9.35
9.40

10.28
11.05
11.27
11.77
11.99
12.07
12.22
12.16

11.67

13.13
12.34
13.81
9.30

HAB
2

9.75

9.43
9.44
9.46

9.18
8.98
9. 13

9.50
9.50

9.60
9.71
9.94

10.06
11.00
8.50

9. 16
9.30
9.33

10.18
10.92
11. 18
11.68
11.91
11.99
12. 14
12.05

11.60

13.09
12.34
13.74

13.23

Week ending
BAM

2

9.62

9.42
9.43
9.44

9.36
9.18
9.12

9.51
9.52

9.57
9.69
9.95

10.09
11.00
8.50

9.20
9.33

9.18
9.33
9.37

10.24
11.00
11.24
11.75
11.97
12.05
12.21
12.15

11.65

13.09
12.30
13.78
9.30

13.23

FBB
24

9.60

9.42
9.41
9.40

9.42
9.22
9.11

9.50
9.49

9.54
9.69
9.90

10.06c
11.00
8.50

9.13
9.28
9.24

9.18
9.32
9.35

10.21
10.94
11. 17
11.67
11.87
11.97
12.12
12.09

11.56

12.96
12.22
13.70
9.20c

13«25

FEB

9.59

9.35
9.32
9.31

9.34
9.14
9.06

9.38
9.35

9.43
9.54
9.73
9.91

11.00
8.50

9.03
9.13
9.24

9.09
9.18
9.20

10.04
10.79
11.05
11.54
11.75
11.84
12.00
11.95

11.44

12.88
12.08
13.59
9.04

13.23

1. WEEKLY FIG0BES ABE AVERAGES OF 7 CALENDAR DAYS ENDING ON IBDNBSDAY OF THE CUBRENT IEEE;
MONTHLY FIGURES INCLUDE FACB CALENDAfi D1Y II THE HONTH.

2. QUOTED ON BANK-DISCOUNT BASIS.
3. RATES ON COflflEBCIAL PAPEB PLACED FOB FIBHS WHOSE BOND BATING IS AA OB THE EQUIVALENT.
4. FOR INDICATION PUBPCSES ONLY.
5. RATE CHARGED BY BANKS ON SHOBI-TEBH BUSINESS LOANS.
6. BATE FOB THE FEDEBAL RESERVE BANK OF NEK YORK.
7. YIELDS ON ACTIVELY TBADED ISSUES ADJUSTED TO CONSTANT HATURITIES. SOUBCI: U.S. TBEASUBY.
8. UNWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BONDS IEITHER DUE NOB CALLABLE IN LESS THAN 10 YEARS,

INCLUDING SEVERAL VEBY LOB YIELDING "FLGWEB" BONDS.
9. CONTBACT INTEBEST BATES ON COHMITHENTS FOB FIBST HOBTGAGES. SOUBCE: FHLHC.

NOTE: WEEKLY AND BONTHLY FIGURES ARE AVEBAGES OF DAILY BATES, EXCEPT FOB STATE 6 LOCAL BONDS
AND CONVENTIONAL BOBTGAGES, 9HICH ABE 3ASED ON THURSDAY AND FBIDAY FIGUBES, BESPECTIVELY.

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




