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H.15 (519) For immediate reiesase
APBIL 2, 1984
SELECTED INTEREST RATES i
Yields in percent per antum
Week ending
Instruments BAR BAR 8AR EAR BAB LY EI¥ BAK
26 27 2 29 3¢ 30 23
FEDERAL FUNDS (EPPECTIVE) 1/ 10.06 9.62 8.81 10.07 10. 24 9.97 10,04 5.91
COMBERCIAL PAPEE 2/3/
1-MONIB 10.15 10.01 10.01 10.01% 10.63 10. 08 10.06 9.81
3-MONTH 10.16 10.05 10.08 10.05 10.09 10.09 10.07 9.83
6~-MONTH 10.17 10. 04 10.12 1010 10. 1% 10. 11 10.09 9.8¢
FINANCE PAPEE PLACED DIREBCTLY Z/
1-MONTH 10.18 9.94 9.84 9.99 9.79 9.95 10.0€ 9.7¢
3-MONIH 9.85 9.7¢0 9.68 9.73 9.73 9.74 9.81 9.54
6-MONTH 9.63 . 9.60 9.58 9.60 9.€0 9.60 $.53 $.386
BANKERS ACCEBPTANCES (TI0P RBRATED) 2/ .
3-BONTH 10.15 10.15 10.10 10.10.- 10. 10 10.12 10. 11 9.88
6-%0NTB 10. 15 10. 15 10.10 10.15 10. 18 10.15 10. 15 9.91
CDS (SECOBDARY HARKET)
1-BONTH 10.23 10. 18 10.20 10.15 10. 16 10.18 10. 11 9.91
3-BORTH 10.37 10.32 10.35 10.33 10. 22 10. 34 10.31 10.08
6-HONTH 10.62 10.56 10.58 10.59 10. 60 10.59 10.62 10.37
EUBODOLLAR DEPOSIT (3-BCRIH) 4/ 10.69 10.56 10.69 10.5¢C 10, €3 10.61 10.61 10.40
BANK PRINE LGAN 1V, 5/ 11.50 11.50 11.50 11.50 11.50 11.50 11.2 | 11.27
DISCOUNT WINDCH EOBRGU1NG 1/ &/ 8.50 8.50 8.50 8.50 «S0 8.50 8.50 8.50
U.S.GOVERNMENT SECUEITIES
TEKEASURY BILLS 2/
AUCTION AVEBRAGE (ISSUE DAIE)
3-BONTH 9.7¢6 9.76 9.65 9.44
6-830M78 9.88 9.88 9.79 9.58
1-YEAR 9.68& 9.68
SECGNDARY BABKEZ
3-800TH 9.73 S.78 9.71 9.68 9.72 $.72 9.76 9.52
6-80HTH 9.89 9.89 9.80 9.80 9. 86 $.85 9.86 9.66
1-1EAR 9.91 ° 9.89 %.82 9.81 9.£8 9.86 9.5C 9.67
TREASURY COMNSTANY BATURITIES 7/ !
1-YEAS 10.87 10.83 10.75 10.72 10. 80 10.79 10. 8¢ 10.5%
2-YEAR 11.56 11.58 11.48 -11.49 1. 60 11.58 11.52 11.39
3-YEAR . 11.84 11.83 11.75 11.74 11. €6 11.80 11.77 11.59
S5~YEAR 12.20 12.21 12.15 12.1¢ 12. 48 12.20 12.17 12.02
7-1EAR 12.38 12.40 12.38 12.36 1245 12.39 12.40 12.25
10-YEAR 12.486 12.46 12.42 12.41% 12.53 12. 46 12.4€ 1232
20-YEAR 12.54% 12.56 12.50 12.43 12.51 12.53 12.60 14.45
30-YEAR 12.48 12.50 12.4% 12,42 .52 12.47 12.52 12.3¢
COBPOSIIE
OVER 10 YEARS(LONG-TIERN) 8/ 12.02 12.01 11.98 11.94 12.C5 12.00 12.02 11.90
CORPORATE BONDS (BOGDIS), SEASOMELD
ALL INDDSTRIES 13.47 13.49 13.48 13.86 13.4%8 13.48 13. 4% 13.33
ARA 12.73 12.72 12.70 12.68 12.170 2.7 12.6% 14.57
BAA ", 12 8. 18 14.16 38,16 4. 15 18. 15 .10 13.99
STATE & LOCAL BORDS (BCCL1IS) ,AAA 9.490 9.40 9.50 9.41
COMBVENTIONAL BOKIGAGES S/ 13.55 13.55 13.48 13.39

. HEZKLY P1GUEES ARE AVERAGES OF 7 CALEBLAR CAYS ENDING CM WECNESDAY OF THE CUSEENT ®REE;
HGNTHLY FIGURES 1NCLUDE EZACH CALENDAR DAY 1B THE H0MYH.

2. QUOTED ON BANK~L1SCOUNT BaslS.

3. RATES O CONMERCIAL PAPER PLACEL POB PIRSS SHOSE BOKD RATING IS 3A OR THE ECUIVALENT.

4. POR I¥DICATION PUBPGSES OMLY.

S. RATE CHABGED BY PASKS OF SHORI-TERE PUSINESS LOAMS.

6. BRATE POP THE FEDERAL RESEHVE BANK OF NER ¥OBK.

7. YIBLDS ON ACTIYELY TRADEL ISSUES ADJUSEED TO COBSYANT RATUMITIES. SO00BCE: U.S. TGEASCRI.

8. UNVEIGHTED AVERAGE OF ALL ISSUEZS OUISTANDING OF BONRS REITHER DU BOR CAILAELE IS LESS IHAS 10 TZARS,
INCLODING SEVERAL YERY 10 YIELDING "PLGREBR®™ BOFDS.

9. CONTEACT IVIESZST RATES ON CCAMITHEDTIS POR PIRST BORTGEGES. SCUSCE: FBl2C.

BOTE: WERKLY AND BONTHLY PIGURES ARF AVERAGES OF DAILY RATES, EXCEPT POR STAIE & LCCAL 20¥0S
AND CONVENTIONAL MCRYGAGES, GHICH ARKE BASED O©OF TEURSLAY AND FRIDAY PICUBES, SESPECIIVELY.
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SELECTED INTEREET RATES
YIELDS IN FERCENT FER ANNUM
WEEK ENDING WEDNESDAY

HEEE EMDED TOWEERE ENDED

1984 1754 1734 1734
MAR i MAaR MaR FER
285 i 21 23 9
FEDERAL FUNDS (EFFECTIVEY 1/ .97 ¢ 18.94 ¢ F.088 ?.38 =
3-MONTH TREABURY BILL 2/ .76 i F.465 ¢ 7.36¢ : .18 1
3-MONTH COMMERCIAL FPAFER 2/ 1a.13 ¢ F.72 7.81 ¢ ?.33 ¢
3-MONTH CI (SECONDARY MARKET)®* 1@.37 ¢ 1&.146 @ la.as ¢ 7.346 &
3-MONTH EURODOLLAR 3/ le.&8 ¢+ 189,435 = 19,338 @ F.RE &
J. 8. GOVERNMENT EOND 4/ 12.546 ¢ 12.5486 12.45 ¢ 12.82

23

1. FEDERAL FUNDS RATES ARE AVERAGES OF EFFECTIVE RATES FO
SEVEN CALENMDAR DAYS ENDING ON WEDNESDAY.

. GUOTED ON EAMNE DISCOUNT BASIS. °

FOR INDICATION FURFOSES QONLY,

. YIELD AT Zo~YEAR CONSTANT MATURITY. SOURCE: U.5. TREASURY

*The rates published last week were incorrect. They should have been 10.16, 9.96,
9.89, and 9.47 respectively.
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