FEDERAL RESERVE statistical release

H.15(519) For immediate release
' HARCE 12, 1964
SELECTED INTEREST RATES
_ Yields in percent per annum
' Week endin,
Instruments BAR HAR NAR HAR NAR —!i'l__ PEB
-] 6 7 8 9 9 2
FEDERAL PURDS (EPFECTIVE) 1/ 9.81 9.72 9.66 9.74 9.23 9.74 9.62 9.59
COBNBERCIAL PAPER 2/3/
1-80018 9.48 9.50 9.52 9.59 9.67 9.54 9.42 9.35
3-B0RTH 9.45 9.52 9.53 9.62 9.170 9.56 9.43 9.32
6—~BONTH 9.45 9.53 9.5% 9.64 9.76 9.58 9.44 92.31
PINABCE PAPER PLACED DIRECTILY 2/
1-BONTH 9.89 9.52 9.5¢ 9.50 9.69 9.5% 9.36 9.34
3-HORTH 9.27 9.28 9.29 9.36 9. 40 9.32 9.18 9.14
6-80NTH 9.13 9. 17 9.17 9.22 9.28 9.19 9. 12 9.06
BANKERS ACCEPTANCES (T0OP BATED) 2/
3-80)%B 9.50 9.55 9.65 9.70 9.75 9.63 9.51 9.38
6~-808TH 9.50 9.50 9.60 9.70 9. 85 9.63 9.52 9.3%
CDS (SECONDARY BARKET)
1-80¥TH 9.56 9.65 9.66 9.72 9.78 9.67 9.57 9.43
3-808%8 9.70 92.80 9.81 9.86 10.01 9.84 9.69 9.58
6-BONTH 9.9% 10.08 10.05 10.12 10. 26 10.08& 9.95 9.73
EURODOLLAR DEPOSIT (3-BOWIH) 4/ 10.06 10.13 10.13 10.25 10. 31 10. 18 10.09 9.91
BANK PRINE L1OAB 1/ S/ 11.00 11.00 11.00 11.00 11.00 11.00 11.00 11.00
DISCOSNT ®INDOW BORROEING 1/ 6/ 8.50 8.50 8.50 8.50 8.50 8.50 8.50 8.50
U.S-.GOVERNHENT SECURITIRS
TREASURY BILLS 2/
AUCTION AVERAGE (1ISSUR DATR)
3-B0NTH 9.24% 9.28 9. 20 9.03
6-HONTH 9.37 9.37 9.33 9.13
1-IEAR 9.24
SECONDARY BARKET ’
3-80NTH ’ 9.20 9.23 9.31 9.38 9.35 9.29 9.18 9.09
6-BONTH 9.37 9.37 9.43 9.46 9.52 9.43 9.3 9.18
1-1EAR 9.38 ° 9.38 9.88 9.49 9.58 8.45 9.37 9.20
TREASURY CONSTANT HATUBRITIRS 7/
1-1EAR 10.24 10.26 10.32 10.40p 10.47p 10.38p 10. 24 10.08
2-1BAR 11,01 11.01 11.08 11.17p 1.1PH 11.09p 11.00 10.79
3-1EAR 11.27 11.29 11.39 1t.86p 11.50p 11.38p 11.2% 11,08
S-YEAR 11.76 M.77 11.87 11.90p 11.95 11.85p 11,75 11.56
7-1EAR 11.98 12.02 12.12 12.15p 12.230p 12.09p 11.97 1.75
10-YEAR 12.07 12.09 12,22 12.24p 12.28p 12.18p 12.05% 11.88
20-YEAR 12.23 12.27 12.39 12.80p 12.43p 12.3%p 12.21% 12.00
30-YEAR 12.17 12.19 12.3% 12.34p 12.36p 12.27p 12.15 11.9%
CONPOSITE
OVER 10 YEARS (LONG-TERA) 8/ 11.67 11.70 11.81 11.8$ 11.86 11.78 11.65 11.84
COBRPORATE BONDS (NOODYS), SEASOCEED
ALL IBDUSTRIES 13.12 13. 18 13.20 13.23 13.27 13.19 13.09 12.88
FYYY 12.36 12.4% 12.45 12,52 12.58 12.86 12.30 12.08
BA2 13.77 13.81% 13.87 13.86 13.90 13.84 13.78 13.59
STATE & LOCAL BOUWDS (NCODIS) ,AAA 9.40 9.40 9.30 9.08
CONVERTIONAL MOBTGAGES 9/ 13.30 13.30 13.23 13.23

1. OEEKLY PIGURES ARE AVERAGES Of 7 CELENDAR DAYS ENDING ON WEDNESDAY OF THE CUSRENT W2EK;
NONTELY PIGURES INCLUDE EACE CALESDAR DAY IN THE SONTH.

2. (QUOTED OF BABK-DISCOUNT BASIS.

3. RATES OF COBNERCIAL PAPEE PLACED POR FIRNS WHOSE BOND RATING IS AA OR THZ? RQUIVALRNT.

8. POR INDICATION PURPOSES OBLY.

S. BATE CHARGED BY BANKS OF SHORT-TERE BUSIBESS LOANS.

6. RATE FOB THE PEDERAL RESERVE BANK OF NES YORK.

YIELDS ON ACTIVELY IRADEL ISSGES ADJUSTED TO CONSTAST NATURITIES. SOURCE: §.S. TREASORY.

UBGEIGETED AVERAGE OPF ALL ISSUES OUTSTANDING OF B0BDS SEITHER DUR BOR CALLABLE I3 LESS THAS 10 YRASRS,

INCLUDING SEVERAL VERY LOB TIZLDING °FLONER® BONDS.

9. CONTRACT INTERESY RATES ON CONSITHENES POR PIRST BORTGAGES. SOUBCE: PHLAEC.

p--preliminary; subject to revision at a later date.

BOTE: SREKLY AND HONTHLY FIGORES MRZ AVERAGES OF DAILY RATES, EXCEPT POR STAIE & LOCAL BONDS
ASD CONVREETIONAL BORTGAGES, VHICE ARE BASED OF THORSDAY AND FRIDAY FIGUBES, BESPECTIVELI.
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