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Data are annualized on a 360-day basis. Treasury yields are per annum, on actively traded
noninflation and inflation-indexed issues that are adjusted to constant maturities. Data are
from weekly Federal Reserve release H.15.

WEEK ENDED 52-WEEK

Dec. 14. Dec. 07 High Low

.Fede.r.a] ﬁmds . e e

Nonfinancial
1-month 4.25 4.41 5.28 425
2-month 4.19 438 5.35 419

3-month 4.20 4.39 5.32 4.20

Fi‘nancial

1-month 442 4.77 5.30 442
2-month 4.68 4.82 - 5.30 4,57
3-month | 4.85 4.80 543 4.65

l-month 513 529 582 465
3-month 5.07 5.20 | 5.73 4.80
6-month 4.90 4.94 5.54 475
Discount window primary credit
Conventional mortgages | ;
Treasury yields at constant maturities |
l_r;lonih _— .,: .2.83. . 320 e 525 ....................... 233 ............
3_mémh R 292 . 303 e .;5.'19 o 2.9,2 :
6-month | 323 3.27 5.18 3.23
Iyear o 3.2.0. R .3.17 <10 1
2year o o 3'1.4.. . Yo7 5‘06.. . 207 y
. }year S 317 S 2‘.99 . 5‘0.9. N 299 R

5-year 3.49 3.35 513 335



7-year 3.75
10-year 4.12
20-year 4.61

1-month 2.77
3-month 2.85
6-month 3.13

Treasury inflation-protected securities

S-year 1.32
7-year 1.67

10-year 1.83

20-year 2.13

Loﬁg-term avg 2.11
Interest rate swaps | |

1-year | 4.39
2-year 4.09
3-year 4.15
iLyéar 4.26
5-year 439

7-year 4.61

10-year - 4.84
30-year - 5.18

Aaa . 5.55
Baa L 6.72

State and local bonds

' 4.46

Eurodollars

: 1. n;é,mhu S . 5‘28A
3 month 520
6 month 4.99

3.61

13.97
4.46
Treasury yields (secondary market)

3.01
316
1.19
1.54

1.69
2,01
- 1.99

4.29
3.93

3.95

4.06
4.18
4.40

4.63

4.98

5.37

6.53

- 4.38

5.51
5.08
5.00

516
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5.37

273

5.17

5.05
4.98

274
276
©2.73

2.71

5.49

5.49
3.54
5.59
5.63

571
579

4.81

590

5.96

585

5.64
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1.46
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Data are annualized on a 360-day basis. Treasury yields are per annum, on actively traded
noninflation and inflation-indexed issues that are adjusted to constant maturities. Data are
from weekly Federal Reserve release H.15.

WEEK ENDED  52-WEEK
Jun. 29 Jun. 22 High Low

Fedeféi funds .....

< s R 525 5'30. ...5-00

Commercial paper

Nonfinancial

1-month . 5.4 524 526 519
2-month 524 503 528 5.6
3-month 505 525 533 5.4
Financial - | | |
e T o o e
2-month | 525 524 5.35 5.22
3-month 526 525 539 52
IO
e . o e o
3-month 533 533 5.48 5.29
6-month 535 5.36 557 527
Discoﬁhf Window primary credit -

e B T
Conventional mortgages

nventional mortgages T e

Treasury yields at constént Imaturities S
J-month 431 436 525 431
T e T he T e e
6-month 497 49 531 4.92
-year 494 495 527 4.86
Yyear 4,90 4.96 523 457
3-year ' 4.93 5.00 501 4.48
S-year 4.97 504 508 444



OCA Exhibit BJF 1
Page 4 of 4

7-year 5.02 5.8 519 4.44

10-year 5.09 514 522 448

5728 ' 5.33 538 4.69

20-year
Treasury yields (secondary market)

R i e
3-month 467 456 505 453
Gmonth ” 4T am 5.10 472
.Trea.éﬁfy in_ﬂ.ati(l)l‘ll—}.)rotected securities N B R

5-year 263 266 273 2,00

7-year 266 269 274212

10-year 2.69 271 276 214
- g o :
e e e o
B
e—— i e e
year 538 545 570 491

3-year 5.42 5.48 570 4.83
A P
Soyear 552 557 573 483
T-year 560 565 576 487
10-year 5.7 55 580 494
—— S M sl 2
COI.'i)”Orate bdnds, M.OOdy'S. SeaSOI;l.e”d | - R .

S
Baa |  6.68 6.73 690 612
State and local bonds |

e e T
s & -k 1403
e e o
s v

6 month 5.37 539 561 529
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