FEDERAL RESERVE statistical release

H.15 (519) For immediate release
APRIL 30, 1984
SELECTED INTEREST RATES
Yields in percent per annum
Week ending
instruments APR APR APR APR APR APR APR EAR
23 24 25 26 27 27 20
FEDERAL FORDS (EFFECTIIVE) 1/ 9.63 9.55 10.67 10.63 10.49 9.98 10. 37 9.91
COBMEBRCIAL PAPER 2/3/
1-MO XTH 10.20 10.16 10.17 10.13 10.15 10.16 10.23 9.81
3-MONTH 10.26 10. 19 10. 24 10.20 10. 18 10.21 10.22 9.83
6~-NONTH 10.31 10.24 10.30 10.28 10. 24 10.27 10.26 9.86
FINANCE PAPER PLACED DIRECTLY 2/
1-MONTH 9.84 9.89 10.15 9.97 10. 13 10.00 10.04 9.76
3~-BOKTH 9.93 9.91 9.93 9.91 9.92 9.92 . 9.83 9.54
6-MONTH 9.88 9.85 9.85 9.85 9.85 9.86 9.80 9.38
BAKKERS ACCEPTANCES (TOP RATED) 2/ :
3-BOKTH 10.135 10.30 10.20 10.20 10.25 10.26 10.26 9.88
6-RMORTH 10.480 10.35 10.30 10.30 10.35 10.34 10.33 9.91
CDS (SECONDARY MARKEY)
1-MOKRIA 10.24 10.25 10.23 10.22 10. 24 10.24 10. 28 9.91
3~BOKTH 10.49 10.50 10.43 10.42 10. 46 10.46 10.42 10.08
6-MOXTH 10.88 10.88 10.84 10.819 10. 81 10.88 10.76 10.37
EURODOLLAR DEPOSIT (3-BONTH) 4/ 10.94 10.94 10.88 10.88 10.81% 10.89 10.89 10.40
BANK PRINE LOAN 1/ 5/ 12.00 12.00 12.00 12.00 12.00 12.00 12.00 .21
DISCOURT WINDOW BOBROWING 1/ 6/ 9.00 9.00 9.00 9.00 9.00 9.00 9,00 8.50
U.S.GOVERNSEXT SECUBRITIES
TREASURY BILLS 2/
ADCTION AVERAGE (ISSUE DAYE)
3-BONTH 9.6a 9.64 9.80 9.44
6-BONTH 9.78% f 9.74 9.92 9.58
1-YEAR 9.86 9.68
SECCNDARY MNARKERT
3-MONTH 9.65 9.65 9.63 3.54 9.71 9.64 . 9.76 9.52
6-~-RONTH 9.77 9.78 9.76 9.74 9.90 9.79 9.86 9.66
1-TEAR 9.99 - 9.98 9.98 9.97 10.4Q8 10.00 9.98 9.67
TREASORY CONSYANT NATURITIES 7/
1=XYEAR 10.97 10.95 10.97 10.93 11.06 10.98 10.94 10.59
2-YEAR 11.78 11.73 11.79 11.77 11.89 11.79 11.69 11.31
3-YEAR 12.10 12,06 12.08 12.02 12.17 12.08 11.99 §1.59
S=YEAR 12.49 12.46 12.4%5 12.82 12.55 12.87 12.38 12.02
T7-YEAR 12.69 12.66 12.648 12.60 12.72. 12.66 12.58 12.25
10-YEAR ) 12,80 12.75 12.69 12.67 12.79 12.74 12.66 12.32
20-YEAR 12.83 12.78 12.74 12.72 12. 84 12.78 12.73 12.45
30-YEAR 12.82 12.75 12.71% 12.68 12.82 12.76 12.70 12.38
CONPGSITE
OVER 10 YRARS (LONG-TERA)8/ 12.31 12.29 12.23 12.21¢ 12.32 i2.27 12.21 11.90
CORPORATE BONDS (BOODYS), SEASONED
aALL 1nbuSTRIRS 13.69 13,71 13.70 13.70 13.72 13.70 13.60 13.33
AAA 12.92 12.9% 12.96 12.9% 13.00 12.95 12.79 12.57
BAA 842 18.81% 14.80 18. 4% 18.40 18531 13.37 13.99
STATE & LOCAL BONDS (MOODXS) ,AAA 9.59 9.55 9.50 9.41
COBVENTIONAL BORTGAGES 9/ 13.73 13.73 13.67 13.33

1. WEBKLY FIGURES ARE AVERBAGES OF 7 CALENDAR DAYS ENDIRG OB WEDSRSDAY OF THY CURRERT WEEK;
BONTHLY FIGURES IBCLUDE EACH CALEFDAR DAY 1IN THE NONTH.

2. QUOTED OF BANK-DISCOUNT BASIS.

3. RATES ON CONSERCIAL PAPER PLACED POR FIRES BHOSE BOWD RATING IS & OR THX BQUIVALENT.

4. FOB INDICATION PURPOSES OBNLY.

5. RATE CHARGED BY BANKS ON SHORT~TERS BUSIBESS LOANS.

6. RATE POR THE PEDERAL RESERVE BANK OF BEN YOBK.

7. YIELDS ON ACTIVILY TRADED ISSUES ADJUSTED TO CONSYA¥T EATORITIES. SOURCE: 8.S5. TZRASURY.

8. UNVEIGHTED AVERAGE OF ALL ISSORS OUTSTANDING OF BOS5S NXIYGER PUR WOR CALLASLE IN L3SS THAN 70 TEARS,
INCLUDING SEVERAL VERY LOW YIEZLDING ®PLOWER™ 30WDS.

9. CONTRACT INTBREST RATES ON CONBITHESTS POR PIESY BORTGAGES. SOURCE: PHLAC.

BOTE: WEEKLY AND BONTHLY PIGURES ARE AVERAGES OF DAILY XaTES, EXCEPT POR STATE & LOCAL PONDS
AND COBVEWTIONAL BORTGAGES, WHICH ARE BASED OF THURSDAY AND PRIDAY PISUBSS, RBSPECTIVELY.
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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

25 18 : 25 28
FEDERAL FUNDS (EFFECTIVE) 1/ 9,98 : 10.37 : 10.22 : 9.88 :
3-MONTH TREASURY BILL 2/ 9.67 : 9.74 : 9.70 : 9.50 :
3-MONTH COMMERCIAL PAPER 2/ 10.26 : 10.14 : 10.17 : 9.81 :

3-MONTH CD (SECONDARY MARKET) 10.49 ¢ 10.35 : 10.40 : 10.06 :
3-MONTH EURODOLLAR 3/ 10.93 : 10.79 : 10.79 : 10.38 :

U. S. GOVERNMENT BOND 4/ 12,79 + 12.63 : 12.61 : 12.45 :

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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