FEDERAL RESERVE statistical release

For immediate release

H15(519) AFBIL 23, 198y
SELECTED INTEREST RATES
Yields in percent per annum Week onding
Instruments AER APR APR APR APB APR AER NAR
16 17 18 19 20 20 13
FEDEEKAL FUKLCS (EFFECIIVE) 1/ 10.50 10. 45 10.61 10.73 9.77 10.37 10.13 9.91
CCMMERCIAL EAPEF 2,3/
1-MONTH 10.12 10. 16 10.19 10.33 10.33 10.23 5] 10.11 9.81
3-M0KTH 10.16 10. 18 10.18 10.30 10.30 10.22 -] 10,12 9.83
6-MOLTE 10.21 10.21 10.22 10.33 10.33 10.26 :{ 10.13 9.8¢
FINANCE FAPIL PLACEL LDIBECTLY Z/ -
1-MORIH 10.11 10.18 9.97 10.09 9.85 10.04 10.0¢8 9.7¢
3-BONTH 9.90 9.90 9.75 9.8¢C 9.78 9.83 9.87 9.54
6-MCHTH 9.75 9.75 9.75 9.88 9.€8 9.80 9.72 9.38
BANKERS ACCEPTANCES (ICE BATEL) Z,
3-MGKTH 10.25 10.20 10.25 10.35 10.26 10.15 9.88
6-MCHhTH 10.30 10.25 10.35 10. 40 ” 10.33 10.15 9.91
CLS (SECCNTLARY MARKET)
1-MCHTH 10.26 10.24 10.24 10.36 A 10.28 10.19 9.91
3~MONTH 10. 41 10.38 10. 36 10.54 10.42 10.33 10.08
€~NOXTH 10.7% 10.69 10.72 10.93 R 10.76 10.61 10.37
EURCECLLAR DEPCSIT (3~MONTH) 4, 10.88 10.88 10.81 10.94 10. 94 10.89 10.73 10.40
EANK BEIME LCAN 1, 5/ 12.00 12.00 12.00 12.00 12.00 12.00 1.2
DISCGUNT WIRDCW ECBECHIMNG 1/ 6/ 9.00 9.00 9.00 9.00 K 9.00 8.71 8.50
U.S.GOVERNKENT SECOBITIES
TREASURY BILIS 2/ E
AGCIICN AVERAGE (1SSUDE DJIE) T
3-BGNTE 9.80 9.80 9.68 9.44
€-ACNTH 9.92 9.92 9.82 9.58
1=YEAR 9.86 9.86 9.68
SECCMLABRY BAERET
3-30NTE 9.79 9.76 9.75 9.73 9.76 9.6% 9.52
6~-BCNTH 9.91 9.86 9.84 %.88 [ 9.86 9.79% 9.66
1=YEAR 10,00 ° 9.9 9.97 10.01% 9.98 9.82 9.67
TREMSUEY CONSTANT EMIURITIES X7 L
1-YEAE 10.95 10.87 10.95 10.98 0 10.9% 10.76 10.59
2-YEAS 11.70 11.59 11.69 11.77 11.69 11.55 11.31
3~YEAR 111.99 11.90 11.99 12.08 s 11.99 11.84 11.59
S-YLAE 12.35 12.30 12,40 12.47 E 12.38 12.24 12.02
7-YEAB 12.53 12.89 12.62 12.68 12.58 12.41 12.25
10-YEAB 12.61 12.57 12.70 122.77 P 12.66 12.49 12.32
20-1EAR 12.68 12.68 12.76 12.82 12.73 12.52 12.45
30-YEAB 12.65 12.62 12.73 12.81 12.70 12.50 12.38
CONPCSITE
OVER 10 YEARS {LONG-TERN)8/ 12.16 12. 14 12.23 12. 31 12.21 12.05 11.90
CCRPOEATE BCNDS (MOODYS), SEASOBED
ALL INDUSTBIES 13.57 13.57 13.60 13.64 13.60 13.51 13.33
AbA 12.78 12.77 12.78 12.83 12.79 12.71 12.57
BaaA 14.32 14,34 .39 wm.at 14,37 18,22 13.99
STATE & LOCAL BONDS (BCODYS) ,AD2 9.50 9.50 9.60 9.41
CCHNVENTICNAL BOBIGAGES 9/ 13.67 13.67 13.58 13.39

1. WEEKLY FIGUSES ARE AVERAGES GF 7 CALENDAR DAIS EEDING OB UEDNESDAY OF THE CUEREXZ

BONIHLY FIGUBES INCLUDE EACH CALENDAR DAY Ix THE BONTH.
2. GUOIED CW BANK-LISCCONT BASIS.

WEEK;

3. RATES OK COBMERCIAL PAPEE PLACEL POR PIRAS WHOSE 'BO¥D BATING IS AA OB THR ECOIVALENT.

4. FOR INDICATICN PURECSES COBLY.
S. BATE CHMRGEL EY BABKS OB SHORI-TERN BUSIVESS LOANS.
6. RATE FOR TBE FEDEBAL BESERVE EANK OF NEB YORK.

7. YIELDS OM ACTIVELY TEADEL ISSUES ADJUSIED 710 CONSTANT BATURITIBS. SOOERCE: U.S.

TREASURY.

8. UMGEIGHTED AVERAGE GF ALL ISSUES OUTSTAMDING OF BONDS BEITHER DUE BOR CAILABLE IR LESS THAN 10 YEARS,

INCLUDIRG SEVEEAL VERY LOF YIELLING "PLCRER® BONDS.
9. CONTRBACT INTEBESI RATES ON CONBITAENTS FOR PIRS? B0RTGAGES. SOUBCE: PBLEC.

NOTE: WEEKLY ANL BONYBLY FIGURES ABE AVERAGES OP DAILY RATRS, EICEPT ROR STAIE §

LOCAL BOMDS

AND CONVENTIONAL MOBIGAGES, WBICH ARE BASED OF TROBRSDAY ABD PRIDAY FIGURES, BRESPRCTIVILY.

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



WEEK ENDED
1984 : 1984
APR : APR :
18 11

FEDERAL FUNDS (EFFECTIVE) 1/ 10.37 : 10.13 :
3-MONTH TREASURY BILL 2/ 9,74 : 9.66 :
3-MONTH COMMERCIAL PAPER 2/ 10.14 : 10.18 :
3-MONTH CD (SECONDARY MARKET) 10.35 : 10.39 :
3-MONTH EURODOLLAR 3/ 10.79 : 10.80 :
U. S. GOVERNMENT BOND 4/ 12,63 : 12,52 :
1. FEDERAL FUNDS RATES ARE AVERAGES OF EFFECTIVE RATES FOR

2.
3.
4.
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SELECTED INTEREST RATES

YIELDS IN PERCENT PER ANNUM

SEVEN CALENDAR DAYS ENDING ON WEDNESDAY.

QUOTED ON BANK DISCOUNT BASIS. "
FOR INDICATION PURPOSES ONLY.

WEEK ENDING WEDNESDAY

4 WEEKS ENDED

1984 :

APR
18

10.22 :
9.72 :
10.13 :
10.37 :
10.73 :
12.56 :

1984
MAR
21

9.80 :
9.36 :
9.63 :
9.89 :
10.24 :
12.36 :

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





