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Interest Rates and Bond Yields
Interest rates were mixed in July.
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U.S. Treasury security yields . ! .
High-grade Discount Prime
municipal meg;ate window rate Federal New{home
Period . Constant maturities 2 bonds bond primary credit charged funds mortgage
?';“0“;:? b")‘f (Standarq (Mgcr)‘ dj’s) INY FR by rate ® (gy‘ﬁtlgfe
at auction Iyear 10-year 30-year & Poor’s) Bank) banks
441 435 463 484 447 556 5.86 8.05 5.02 6.41
1.48 224 366 428 480 563 239 5.09 192 6.05
16 143 326 408 464 531 50 325 16 5.14
14 wm 322 425 416 494 12 325 18 480
.06 75 278 391 429 464 75 325 10 456
09 .38 180 292 314 367 15 325 4 369
06 54 235 345 3.96 424 75 325 A 400
03 90 254 3.34 3.78 416 75 325 .09 422
.06 1.02 2.14 284 348 389 76 3.26 13 401
33 100 184 259 307 367 1.01 351 39 3.76
31 79 150 223 257 3.28 1.00 350 39 374
30 85 1.56 2.26 21 332 1.00 350 40 368
32 90 163 2.35 2.86 34 1.00 350 40 358
34 99 1.76 250 313 351 1.00 350 A0 357
44 122 214 286 3.36 3.86 1.00 350 A 363
52 1.49 249 KR 381 406 125 375 54 374
52 1.48 243 3.02 3.68 392 1.25 375 65 406
53 147 242 3.03 374 395 125 375 66 421
12 1.59 248 3.08 378 40 1.50 4.00 79 416
81 144 230 294 354 3.87 150 400 90 410
89 1.48 2.30 2.96 347 385 150 400 91 404
99 149 219 2.80 3.06 3.68 175 425 1.04 400
July ... 1.08 1.54 2.32 288 303 370 1.75 425 VA6 | o
Week ended:
2017 July8 ... 105 160 238 289 310 375 175 425
15 1.04 1.56 235 291 3.09 374 1.75 425
2. 1.05 1.52 227 2.85 298 365 175 425
29... 1.18 152 2.30 289 296 367 175 4725
Aug 5 ... 1.07 151 22 285 325 3.64 175 425

f High bifl rate at auction, issue date within period, bank-discount basis. Data are stop yields from uniform-price auctions.
? Yields.on actively traded issues adjusted to constant maturities.

3 Weekly data are Wednesday figures.

4 Average effective rate for year: rate in effect at end of month or week.

5 Beginning March 1, 2016, the daily effective federal funds rate is a volume-weighted median of transaction-leve! data collected from depository institutions in the Report of Selected Money
Market Rates {FR 2420). Prior to that date, the daily effective rate was a volume-weighted mean of rates on brokered trades.

6 Effective rate (in the primary market) on conventional mortgages, refiecting fees and charges as well as contract rate and assumed, on the average, repayment at end of 10 years.
Sources: Department of the Treasury, Board of Governors of the Federal Reserve System, Federal Housing Finance Agency, Moody's Investars Service, Bloomberg, and Standard & Poor’s.
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