FEDERAL RESERVE statistical release

discontinued H.9 release: statement week average data for certain interest rates,

rmerly published on the H.9 release, can be found on the reverse side of this release
for the weeks since the last H.9; in the future, current data will be published regularly
on the back of the H.15.

H.15 (519) For immediate release
MARCH 19, 1984
SELECTED INTEREST RATES
Yields in percent per annum
Week ending
Instruments MAR MAR NAR MaABR MAR HiE MAR FEB
12 3 " 15 16 16 9
PENERAL FUNDS (EFFECTIVE) 1/ 9.84 9.79 9.96 10.09 9.84 9.79 9.74 9.59
CONBERCIAL PAPES 2/3/
1-HORTH 9.70 9.70 9.71% 3.78 9.78 9.73 9.54 9.35
I-%0NTH 9.75 9.74 9.76 2.81 9,81 9.77 9.56 9.32
6-MONTH 9.80 9.81 9.80 9.83 9.87 9.82 9.58 9.31
FINANCE PAPER PLACED DIRECTLY 2,
1-NONIE i 9.59 9.55 9.63 9.80 9.80 9.67 9.5% 9. 34
3~-¥ONTH 9.37 9,137 9.43 9.52 9.55 3.45 9.32 9.4
6-BONTH 9.24 9.24 9.29 9.32 9.37 9.29 9.19 9.06
BANKERS ACCEPTANCES (TOP RATED) 2/
3-NONTH 9.80 2.75 9.80 9.80 9.80 3.79 9.63 9,18
6~HONTH 9.85 9.85 9.30 9.90 9.90 9.88 9.63 9.35
CD5S (SECONDARY HMARKET)
1~MC NTH 9.76 9.76 3.79 9.87 2.81 9.80 9.67 5.43
J-HONTH 9.95 9.95 30.01 10.907 9.98 9.39 9.84 9.54%
6~-HONTH 10.32 10.28 10.33 10.40 10. 40 10.35 10.08 9.73
EURODOLLAR DEPOSIT (3-NOWNTH) U/ 10.31 10.25 10.25 10.458 10. 31 10.31 10.18 3.91
BANX PRINE LOAN 1/ S5/ 11.00 11.00 11.00 11.00 1. 00 11.00 11.00 11.00
DISCOUNT SINDOW BORROWING 1y 6/ 8.50 8.50 8.%0 2.50 8.50 8.50 8.50C 8.50
B.S.GOVERDPEENT SRECURITIES
TREASURY BILiS 2/
ADCTION AVIRAGE (ISSUE DATER)
2-B08TH 2.37 9.37 $. 24 9.¢3
(38 1+ 54} 2.52 2.52 ¢.37 8.13
~1EAR 9.24
SRECOPDARY EABXETY
3~BONTH 9.34% %38 5.88 F.88 $.%0 Q.82 2.89
5-B0%TH %.52 2,56 9,862 ¢.862 9.8% $.59 9. %8
~YBAS .33 - 9,53 9.52 952 2. 70 4,50 =20
TREASURY CONSTANT H3TORITIRS 7/
§~7ERR 30.83 0. 47 19, 5% 10a 85 B0 .08
i-YBAR ?%.148 1a22 11.26 11,27 15.2% 1075
3-Y{BAR 11,67 11,49 99,57 99,58 $1.33 11.30%
Z=YRBR 1§.94 19,97 1¢.05 12.87% 1398 3154
T~1EER 32.93% 12.21% 12.26 B 5 12,32 i $%.7%
i0-YEBAR 12.28 12,47 123 $E. 26 12,29 1.8
20-YEAR 1248 12,55 12. 58 12,750 11.%% 1208
3IG-YBAR 12.23 1237 12.%0 e B3 15.38 1%.5%
ZOBPOSITE
OYER 10 YEBARS (LOBG-TREN}B/ 11.89 7186 171,93 19,93 ERP ) V. B8Y% 1578 Y. 88
COBRPORATE BONDS (MNOOGDYS), SEASORRD
ALL IEDUSTRIES 1 13.29 13.30 13232 13,38 3. 3% 13,32 3. 92 12.88
Aad 12.58 12.55 1Z2.%7 12.56G 2. 38 §2.58 1Z. 48 i2.08
535 13.%2 33,96 13.8% $3.9% 8. 02 9397 33.63 13.59
STATE € LOCTAL BOEDS {NOCDYS5),Azd 2.8% 2.45 $. 50 .03
COSYENTIONAL RORIGAGES 9/ 3. 37 13.37 13.36 13.23

f. WEERKLY PIGURSS ARE AVERAGES OF 7 CALEZNDAB DAYS BEDIUC OF UZDWESHSY OF THF CURRERT HEZER;
HOYTHLY PIGURES I¥CLUDE EACH CALE#DAR DAY I¥ THE JONTH,

2. QUOTED ON BANK~DISCOUNT 52S1IS.

3. RATES OF CONMERCIAL PAPZR PLACED POR FIRMS VHOSE BO¥D REZIBC I AR 0O TRY ROUIYRLENY.

4. POB IWDICATIGCN PURPOSES COELi.

5. RATE® CHARGED BY BARKS OF SHCRI-TZRN BUSINESS L0OANS.

§. RATE FOR THE FEDEEAL BESERYE EANX OF ¥NE¥ YORK.

7. YIELDS O¥ ACTIFELY TRADED ISSUES ADJUSYED 70 COBSTAPT 3ATOAITIRG. SOURCP: G.85. LEEASGRY,

a. UNUEIGHTED AVERAGE OF ALL ISSURS OUTSTAWDISC OF HONDS WRITEER HUP BOR CRLLABLE I8 LESS TAAR 10 YEBS,
INCLOUDING SEVERRL VRBRY 1OW YIRLDING ®FLOS2ZA® BONDS. .

4o CONTRACT INTERESY HATES GN COENITHENTS POR FIRSY MORIGRLBS. SOURCE: FHLEC.

r--revised; see back for revised daily data.

FOTE: WEEKLY A¥D SJONTALY FPIGUBES AR? AVBRAGES OF DAILY BATES, ERCEPT TCR STATE §& LOCAL BONDS
AED CONVEFTIONAL NORTGAGES, ®RICE ARE BASED OF THURSDAY ASD FRIDAY PIGORES, RESPECTIVELY.
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Revised Treasury Constant Maturity Daily Data

Mar. 8 Mar. 9
1-yr. 10.38 10.46
2-yr. 11.15 11.19
3-yr. 11.45 11.52
5-yr. 11.90 11.95
7-yr. 12.15 12.20
10~-yr. 12.24 12.28
20-yr. 12.41 12.43
30~yr. 12.33 12.35
Statement Week Average Data
Feb. Feb. Feb. Feb. Feb. | Mar. | Mar.
1 8 15 22 29 7 14
Federal funds 9.41 | 9.58 | 9.53 | 9.60 | 9.62 | 9.74 | 9.79
3-mo. bill 8.90 ;| 9.02 | 9.06 | 9.13 } 9.20 | 9.22 | 9.37
3-mo. commercial paper 9.15 | 9.20 { 9.31 | 9.38 | 9.42 | 9.48 | 9.71
3~mo. CD 9.35 | 9.40 | 9.50 | 9.63 | 9.70 | 9.75 | 9.96
3-mo. Eurodollar 9.70 | 9.73 | 9.85 |10.00 |10.10 [10.09 [10.28
U.S. govt. 20-yr. 11.79 §11.83 [11.98 [12.05 |12.20 }12.25 [12.43

Note: The federal funds rate is a 7-day average and the other rates are
5-day averages for weeks ending Wednesday.
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