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&. GOVERMNMENT SECURITY YIELDS AND PRICES
Calendar week ending October 2, 1970

Weekly averages
Sept.}| Sept.j Sept.| Oct. Qct. This Tast Year
28 29 30 L 2 week | week ago¥*
Yields (per cent per annum)
e e 5.807 5,807 5.954] 7.106
6-month bills : 6.373 6.373} 6.2411 7.340

Market vield:

3-month bills | 5.81 1 5.82 | 5.84 | 5.86 | 5.86 | 5.8: | 5.80 | 7.02
6-month bilis 6,42 | 5.44 1 6.42 1 6.43 | 6.42 | 6.43 ¢ 6.29 | 7.31
l-year bills Vo660 | 6,42 ¢ 6,43 | 6,34 ] 6.34 | 6.39 | 6.27 | 7.41
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9-12 months 1/ R &.57 i 6.52 6.54 ; €.52 6,54 6.49 7.93
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years 2/ 7,10 7.09} 7,08 { 7.09 | 7.08 | 7.09 | 7,05 ) 7.93
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G.54% 5.53 . 6.54 6.54 6£.51 6.

Prices
Bonds, dua or callable

in 10 yvears or more 4%/

60.82 | 60.90 160.82 |60.82 | 61.06 |60.83 161.00 }60.68
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Note: Yields are averages of those computed by the Federal Reserve Bank of New York
on the basis of cleosing bid prices. Yields on Treasury bills are computed on
a bank discount basis.

* As of October 4, 1969,

1/ Includes the 4 per cent bond of Aug. 15, 1971, and the 8-1/4 per cent note of
Aug. 15, 1971

2/ Currently includes the following notes and bonds:

4-1/8 per cent bond of 11/15/73 5-5/8 per cent note of 8/15/74

4-1/8 per cent bond of 2/15/74 3-7/8 per cent bond of 11/15/74

7-3/4 per cent nove of 2/15/74 5-3/4 per cent note of 11/15/74

4-1/4 per cent bond of 5/15/74 5-3/4 par cent note of 2/15/75

€ per cent note of 5/15/75

3/ Currently includes the following bonds due or callable in 10 years or more:

3-1/2 per cent of 1380 & per cent of 1988-93

3-1/4 per cent of 1553 4-1/8 per cent of 1985-94

3-1/2 per cen:t of 1987 3 per cent of 1995

4=1/4 ver cens ol 195791 3-1/Z per cent of 1998

4/ Prices derived from averamw market vields on the basis of an assumed 3 per
cent, 20-yveax bonl.
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