TABLE B-42. Bond yields and interest rates, 19532024

[Percent per annum]

U.S. Treasury securities Corporate glrlgge Prime Discount window
Bills Constant (,\/tfggg;'s) municipal | Home rate 1Feg?rﬁle\/ﬂve\§§;¥'esﬁﬁank Federal
Year (at auction) ! maturities (bsonds mprtlga%e charged fund§
tan- | yields rate
5 . .
3-month | 6-month | 3-year | 10-year | 30-year | Aaa3 | Baa %ﬁgd,s&) banzs Primary | Adjustment

credit credit

508| 508) 430| 39| 409 481 58| 43

" High bill rate at auction, issue date within period, bank-discount basis. On or after October 28, 1398, data are stop yields from uniform-price auctions.
Before that date, they are weighted average yields from multiple-price auctions.

See next page for continuation of table.
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TABLE B—42. Bond yields and interest rates, 1953-2024—Continued

[Percent per annum]

U.S. Treasury securities Corporate H|gé1— P Discount window

Bills Constant “\/tfggéi S'S) mgﬁcizm Home rr;rtrée 1Feg? ﬁémg%e 5Baa nk Federal

Year and month (at auction) ! maturities v bonds mortga%e charged funds

(Stan- | vields bz 5 rate /

3-month | 6-month | 3-year | 10-year | 30-year | Aaa’ | Baa %ﬁ[,d,s&) panks Pcrlrglda‘_rtv Adjcﬁtdr?tem
High-low | High-low | High-low

2020: Jan . 1.53 1.53 1.52 1.76 2.22 2.94 3.77 3.00 362 | 4.75-475|225-2.25] . 1.5
Feb . 1.54 1.50 131 1.50 197 2.78 361 2.66 347 | 475-4.751 2.25-2.25 1.58
46 45 50 87 1.46 3.02 429 3.07 3451475325 225-0.25 .65
15 17 28 66 127 243 413 2.86 3.31(3.25-3.25| 0.25-0.25 05
12 15 22 67 1.38 2.49 3.9 2.69 3.231325-3.25|0.25-0.25 .05
16 18 2 73 149 24 3.65 269 3.16 | 3.25-3.25| 0.25-0.25 08
13 15 A7 62 1.31 214 331 1.75 3.02 | 3.25-3.25|0.25-0.25 .09
10 12 .16 65 1.36 2.25 321 1.88 2.94 | 3.25-3.25| 0.25-0.25 10
" 12 16 68 1.42 2.31 3.36 2.10 2.891325-3.25|0.25-0.25 .09
10 11 19 79 1.57 2.35 3.44 2.15 2.83|3.25-3.25| 0.25-0.25 09
09 10 22 87 1.62 2.30 3.30 2.10 2.77 1 3.25-3.25| 0.25-0.25 .09
09 09 19 93 167 2.26 3.16 197 268 | 3.25-3.25| 0.25-0.25 09
2021 09 09 20 1.08 1.82 245 324 1.61 2.74 | 3.25-3.25| 0.25-0.25 09
04 06 21 1.26 2.04 2.70 3.42 1.13 2.811325-3.25|0.25-0.25 .08
03 05 Kl 1.61 2.34 3.04 374 1.74 3.08 | 3.25-3.25| 0.25-0.25 07
02 04 35 1.64 2.30 2.90 3.60 1.84 3.06 | 3.25-3.25| 0.25-0.25 .07
02 03 Kyl 1.62 232 2.96 362 1.63 2.96 | 3.25-3.25| 0.25-0.25 .06
03 04 39 1.52 2.16 2.19 344 2.16 2.98 | 3.25-3.25|0.25-0.25 .08
05 05 40 1.32 1.94 2571 3.24 222 2.87|3.25-3.25| 0.25-0.25 10
06 05 42 1.28 1.92 2.55 3.24 2.38 2.841325-3.25|0.25-0.25 .09
04 05 41 1.37 1.94 253 323 2.30 2.90 | 3.25-3.25| 0.25-0.25 08
05 06 67 1.58 2.06 2.68 3.35 2.43 3.07 | 325-3.25|0.25-0.25 .08
05 07 82 1.56 1.94 262 3.28 2.30 3.07 | 3.25-3.25| 0.25-0.25 08
06 14 95 1.47 1.85 2.65 3.30 2.24 310(325-325|025-025] . .08
2022: 1| 31| 12| 176|210 293) 358  247|  345|325-325|025-025) . 08
34 64 1.65 1.93 2.25 325 397 2.78 3.76 | 3.25-3.25| 0.25-0.25 .08
46 82 2.09 213 2.4 343 429 3.22 4.171350-3.25 | 0.50-0.25 20
80 1.24 272 2.75 281 376 4.66 374 4.98 | 3.50-3.50 | 0.50-0.50 33
98 1.46 2.19 2.90 3.07 413 512 4.06 5.23 | 4.00-3.50 | 1.00-0.50 17
1.48 2.07 315 314 3.25 424 5.27 401 5.52 | 4.75-4.00 | 1.75-1.00 1.21
2.24 2.75 3.03 2.90 3.10 4.06 521 3.96 5.411550-4.75 | 2.50-1.75 1.68
261 3.01 323 2.90 313 407 5.15 3.99 5.22 | 5.50-5.50 | 2.50-2.50 2.33
3.09 3.53 3.88 352 3.56 459 5.69 453 6.11 | 6.25-5.50 | 3.25-2.50 2.56
367 413 4.38 3.98 4.04 5.10 6.26 470 6.90 | 6.25-6.25| 3.25-3.25 3.08
414 447 4.34 389 4.00 490 6.07 452 6.81|7.00-6.25 | 4.00-3.25 3.78
429 458 4.05 362 3.66 443 559 419 6.36 | 7.50-7.00 | 4.50-4.00 410
2023: 453 4.68 391 353 3.66 4.40 550 4.03 6.27 | 7.50-7.50 | 4.50-4.50 433
4.65 4.80 4.23 3.75 3.80 4.56 559 418 6.26 | 7.75-7.50 | 4.75-4.50 457
472 478 409 3.66 377 460 571 419 6.54 | 8.00-7.75 | 5.00-4.75 465
4.98 4.80 3.76 3.46 3.68 447 553 4.06 6.34 | 8.00-8.00 | 5.00-5.00 4.83
5.14 4.99 382 357 3.86 467 571 420 6.43 | 8.25-8.00 | 5.25-5.00 5.06
5.20 5.22 4.21 3.75 387 4.65 5.75 414 6.71 | 8.25-8.25 | 5.25-5.25 5.08
5.25 5.26 447 3.90 3.96 4.66 5.74 419 6.84 | 8.50-8.25 | 5.50-5.25 5.12
5.30 529 459 417 4.28 4.95 6.02 443 7.07 | 8.50-8.50 | 5.50-5.50 5.33
5.32 5.30 4.74 438 447 513 6.16 458 7.20 | 8.50-8.50 | 5.50-5.50 533
533 5.33 489 4.80 4.9 561 6.63 499 7.62 | 8.50-8.50 | 5.50-5.50 5.33
5.29 5.26 464 450 4.66 5.28 6.29 462 7.44 | 8.50-8.50 | 5.50-5.50 533
5.26 5.15 419 4.02 414 474 5.64 4.09 6.82 | 8.50-8.50 | 5.50-5.50 5.33
2024 523 5.02 an 4.06 4.26 481 5.68 4.24 6.64 | 8.50-8.50 | 5.50-5.50 5.33
5.23 507 433 42 4.38 5.03 571 4.16 6.78 | 8.50-8.50 | 5.50-5.50 533
5.24 5N 4.38 an 4.36 5.01 5.75 417 6.82 | 8.50-8.50 | 5.50-5.50 5.33
5.24 5.14 47 454 4.66 5.28 6.00 4.36 6.99 | 8.50-8.50 | 5.50-5.50 533
5.25 5.16 4.66 4.48 4.62 5.25 595 4.28 7.06 | 8.50-8.50 | 5.50-5.50 5.33
5.25 5.15 450 431 4.44 5.13 5.82 421 6.92 | 8.50-8.50 | 5.50-5.50 533
521 5.04 429 4.25 4.46 512 584 4N 6.85 | 8.50-8.50 | 5.50-5.50 5.33
5.07 478 379 387 415 487 5.60 416 6.50 | 8.50-8.50 | 5.50-5.50 533
4.79 4.46 351 3.72 4.04 4.68 542 4.09 6.18 | 8.50-8.00 | 5.50-5.00 513
451 429 3.90 410 4.38 4.95 5.63 42 6.43 | 8.00-8.00 | 5.00-5.00 483
442 431 421 4.36 4.54 5.14 5.78 419 6.81| 8.00-7.75 | 5.00-4.75 464

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 Contract interest rate on commitments for 30-year first-lien prime conventional conforming home purchase mortgage with a loan-to-value of 80 percent.
For monthly data, high and low for the period.

8 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 Home Loan Mortgage Corporation, Moody's Investors
Service, Bloomberg, and Standard & Poor’s.
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