FEDERAL RESERVE statistical release

For immediate release

H.15 (519)
APRIL 16, 1984
SELECTED INTEREST RATES ’
Yields in psrcent per annum N
- Week ending
instruments APS APR APR APR APB PR APH BAR
.9 10 11 12 13 13 6
PEDERAL PUNDS (EFFECTIVE) 1/ 10.32 9.49 9.25 10.3% 10. 28 10.13 10.41 9.91
CCHMMERCIAL PAPER 2/3/
1-BORTR 10.23 10.18 10.05 10.08 10. 04 10. 11 10. 16 9.81
3-20N18 10.20 10. 16 10.08 10.09 10.607 10. 12 10. 15 9.83
6-BONTH 10.18 10.16 10.12 10.10 10. 10 10.13 10.17 9.86
FINRNCE PAPER PLACED DIRECTLY 2/
1=-BOXETH 10.25 9.99 9.99 10. 11 10. 06 10.08 10. 16 9.76
3-B0O¥1H 9.85 9.88 9.88 9.88 9.88 9.87 9.81 9.54
6~BONTH 9.68 9.73 9.73 9.73 9.73 9.72 9.66 9.38
EANKERS ACCEPTAMNCES (TIOF EBATED) 2/
3-80NTH 10. 20 %0.15 10. 15 10.10 10. 15 10. 15 10.20 9.88
6-MONTH 10.15 10. 15 10. 1S 10.10 10. 20 10.15 10.22 9.91
CDS {SECONDARY HARKET)
1-BONTH 10.26 10.23 10.17 10. 16 10.13 10.19 10. 26 9.91
3-BONTH 10.80 10.33 10.35 10.30 10.28 10.33 10. 480 10.08
6-NOUTH 10.68 10.62 10.63 10.59 10.55 10.61 10.69 10.37
EURODOLLAR DEPOSIT (3-NBONTH) &4/ 10.75 10.75 10.75 10.75% 10.63 10.73 10.79 10.40
BANK PRISE LOAN 1/ 5y 12.00 12.00 12.00 12.00 12.00 12.00 11.50 11,21
DISCOUNT WIEDOR BOFRONING 1/ 6/ 9.00 9.00 9.00 9.00 9.00 8.71 8.50 8.50
0.S.GOVERNNENT SECURITIES
TREASURY BILLS 2/
AUCTION AVERAGE (ISSOUE DA1E)
3-K08TH 9.66 9.66 9.67 9.488
6-HONTH 9.82  9.82 9.83 9.58
1=YEAR 9.68
SECCNDARY MARKET
3-BONTH 9.59 9.63 9.63 9.64 9.74 9.65 9.74 9.52
6-BONTH 9.78 9.79 9.79 9.73 9. 686 9.79 9.91¢ 9.66
1-TEAR 9.79 9.80 9.680 9.76 9.97- 9.82 9.96 9.67
TREASURY CONSTANT BAIUBITIES 7/
1-YEAR 10. 71 10.7¢ 10.71 10.7% 10. 91 10.76 10.91 10.59
2-1EAB 11.55 11.54 11.53 11.89 11.66 11.55 11.67 nm.n
3-1EAR 11.87 11.85 11.82 1.77 1m. 9N 11.88 11.96 11.59
S~YEAR 12.22 12.26 12.24 12.16 12.30 12.2% 12.36 12.02
7-YEAR 12.39 12.82 12.81 12.32 12.50 12.81 12.5¢ 12.25
10-YEAR 12.47 12.52 12.50 12.40 12.57 12.49 12.61 12.32
20-YEAR 12.87 12.54 12.53 12.485 12.61 12.52 12.58 12.85
, 30-YEAR 12.48 12.54 12.51 12.481 12.58 12.50 12.60 12.38
CONPGSITE
OVER 10 YEARS {LONG-TERB) 8/ 12.03 12.06 12.06 11.98 2. 11 12.05 12.13 11.90
CGRPORATE BONDS (NOODYS), SEASOBED .
ALL INDUSTRIES 13.50 13.50 13.51 13.89 13.58 -13.51 13.53 13.33
AAB 12.69 12.71 12.70 12.72 12,78 12.71 12.7% 12,57
BAA %.19 18.20 14.22 18.20 18,27 18,22 m.21 13.99
STATR &€ LOCAL BONDS (BOOLYS) ,AAd 9.60 9.60 9.50 9.4
CONVENTIONAL MOETIGAGES 9/ 13.58 13.58 13.63 13.39

WEEKLY PIGUBES ARE AVERAGES OF 7 CALENDAR DAYS ENDIRG ON WEDWESDAY OF THF CORRENY WEEK;

MONTHLY PIGUBES INCLUDE EACH CALENDAR DAY IN THE HONTH.

2. QUOTED OR BANK-DISCCUNT BaSIS.
RATES OR COMNERCIAL PAPER PLACED POR FIRMS WHOSE BOND BATING IS AA OR THE EQUIVALENT.

3. FOR INDICATION PURPCSES ONLY.
5. RATE CHARGEL BY BABKS OB SHOBTI-TERS BOSINESS LOAWS.

6. _RATE POR TH? FEDEBAL BESERYE EABK OF NEW YORK.
7.  YIBLDS ON ACTIVELY TRADED ISSURS ADJUSTED TO COWSTANT MATURITIES. SOURCE: U.S. TREASORY.
UNWEIGHTED AVERAGE OF ALL ISSUES ODTSTARDING OF BONDS WEITHER DUE NOR CALLABLE IN LESS THAN 10 YEARS,

INCLUDING SEYERAL VERY LCW YIELDING “FLCWER™ BONDS.
9. CONTRACT INTEREST RATES ON COBAITBENTS FOR PIRST MORTGAGES. SOURCE: FHLEC.

NOTE: WEEKLY AND NONTHLY PIGURES ARE AVERAGES OF DAILY RATES, EXCEPT POR STATE & LOCAL BONDS
AND CONYENTIONAL BOBTGAGES, WHICH ARZ BASED ON THURSDAY AND PRIDAY PIGUBES, RESPECTIVELY.
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SELECTED INTEREST RATES
YIELDS IN PERCENT PER ANNUM

WEEK ENDING WEDNESDAY

WEEK ENDED 4 WEEKS ENDED

1984 : 1984 : 1984 : 1984 :
APR : APR : APR : MAR :
11 & 11 14
FEDERAL FUNDS (EFFECTIVE) 1/ 10.13 : 10.41 : 10.14 : 9.69 :
3-MONTH TREASURY BILL 2/ 9.66 : 9.73 : 9.70 : 9.23 :
3-MONTH COMMERCIAL PAPER 2/ 10.18 : 10.09 : 10.08 : 9.50 :
3-MONTH CD (SECONDARY MARKET) 10.39 : 10.36 : 10.32 : 9.76 :
3-MONTH EURODOLLAR 3/ 10.80 : 10.66 : 10.65 : 10.12 :
U. S. GOVERNMENT BOND 4/ 12.52 : 12.51 : 12.54 : 12.23 :

1. FEDERAL FUNDS RATES ARE AVERAGES OF EFFECTIVE RATES FOR
SEVEN CALENDAR DAYS ENDING ON WEDNESDAY.

2. QUOTED ON BANK DISCOUNT BASIS. "

3. FOR INDICATION PURPOSES ONLY.

4, YIELD AT 20-YEAR CONSTANT MATURITY. SOURCE: U.S. TREASURY
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