TasLe B-42. Bond yields and interest rates, 1949-2019
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See next page for continuation of table.
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TasLE B-42. Bond yields and interest rates, 1949-2019— Continued

[Percent per annum]

U.S. Treasury securities Corporate glrlagge Prime Discount window
Bills Constant (l\/ll)ggg\j's) municipal ms; rate 1Feg$ ﬁé&e@g;&/r 5Bsa nk Federal
Year and month (at auction) ! maturities bonds charged fund
éSIgng; ”;?532 e b b\( 5 rale§
3 ard anks Primary |Adjustment]
3-month | 6-month | 3-year | 10-year | 30-year | Aaa Baa Poor's) credit Jl:red\'t
High-low | High-low | High-low
0.03 0.10 0.90 1.88 2.46 3.46 4.45 0.11
02 07 99 1.98 257 361 451 N
02 1 1.02 2041 283 364 454 N
03 10 87 1.94 259 352 448 12
02 08 98 2.20 2.96 398 489 12
01 08 1.07 2.36 3N 419 5.13 A3
03 12 1.03 2.32 3.07 4.15 5.20 A3
09 21 1.03 217 2.86 404 519 14
06 23 1.01 217 2.95 407 5.34 14
01 10 93 207 2.89 3.95 5.34 12
13 33 1.20 2.26 3.03 4.06 5.46 12
26 52 128 2.24 297 397 5.46 24
25 44 1.14 2.09 2.86 4.00 5.45 34
32 44 90 178 262 3.9 5.34 .38
32 48 1.04 1.89 2.68 382 5.13 36
23 37 2 1.81 262 362 479 37
21 4 97 1.81 263 3.65 468 37
29 4 86 164| 245 350 453 .38
31 40 79 1.50 2.23 3.28 422 39
30 43 85 1.56 2.26 332 424 40
32 48 90 1.63 2.35 341 431 40
34 48 99 176 2.50 351 4.38 40
44 57 122 214 2.86 3.86 4n 4
52 64 149 249 3 4.06 483 54
52 61 1.48 243 3.02 392 466 65
53 64 147 242 3.03 3.95 464 66
72 84 159 248 3.08 401 468 79
81 94 1.44 2.30 2.94 387 457 90
89 1.02 1.48 2.30 2.96 385 4.55 91
99 1.09 149 219 2.80 3.68 437 1.04
1.08 1.12 154 232 2.88 370 439 1.15
1.03 112 148 2.21 2.80 363 431 1.16
1.04 1.15 151 2.20 2.78 363 430 1.15
1.08 122 1.68 2.36 2.88 3.60 432 1.15
1.23 1.35 1.81 2.35 2.80 357 427 1.16
1.35 148 1.96 2.40 271 351 422 1.30
143 1.59 2.15 2.58 2.88 3.56 4.26 141
153 172 2.36 2.86 313 382 451 1.42
1.70 1.87 242 2.84 3.09 387 464 1.51
1.76 193 2.52 287 3.07 3.85 467 1.69
1.87 2.03 2.66 2.98 313 4.00 483 1.70
191 2.08 2.65 291 3.05 3.9 483 1.82
1.96 2.12 2.70 2.89 3.01 387 479 191
2.03 2.18 271 2.89 304 388 477 191
213 2.28 2.84 3.00 315 3.98 4.88 1.95
2241 239 2941 315 334 414 507 219
2.34 2.46 291 312 336 422 5.22 2.20
2.38 249 267 2.83 3.10 4.02 513 227
241 247 2.52 2.1 304] 393 5.12 240
2.40 2.45 2.48 2.68 3.02 379 4.95 2.40
24 2.45 2.37 2.57 2.98 377 484 241
2.38 2.39 231 253 2.94 369 470 242
2.35 2.36 2.16 240 2.82 367 463 2.39
2.20 214 178 2.07 2.57 342 446 2.38
213 2.03 1.80 2.06 2.57 329 428 240
197 191 1.51 1.63 212 2.98 387 213
1.93 1.85 159 1.70 2.16 3.03 391 2,04
1.68 1.66 1.53 1.7 219 3.01 3.93 1.83
155 155 161 1.81 2.28 3.06 394 155
154 155 163 1.86 2.30 3.01 3.88 155

ZYields on the more actively traded issues adjusted to constant maturities by the Department of the Treasury. The 30-year Treasury constant maturity series
was discontinued on February 18, 2002, and reintroduced on February 9, 2006.

Beginning with December 7, 2001, data for corporate Aaa series are industrial bonds only.

4 Effective rate (in the primary market) on conventional mortgages, reflecting fees and charges as well as contract rate and assuming, on the average,
repayment at end of 10 years. Rates beginning with January 1973 not strictly comparable with prior rates.

9 For monthly data, high and low for the period.

Primary credit replaced adjustment credit as the Federal Reserve's principal discount window lending program effective January 9, 2003.

7 Beginning March 1, 2016, the daily effective federal funds rate is a volume-weighted median of transaction-level data collected from depository institutions
in the Report of Selected Money Market Rates (FR 2420). Between July 21, 1975 and February 29, 2016, the daily effective rate was a volume-weighted mean
of rates on brokered trades. Prior to that, the daily effective rate was the rate considered most representative of the day's transactions, usually the one at which
most transactions occurred.

Sources: Department of the Treasury, Board of Governors of the Federal Reserve System, Federal Housing Finance Agency, Moody's Investors Service,
Bloomberg, and Standard & Poor’s.
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