October 2019 Interest Rates

T

Amount of Treasury grve:rd CDC Fee 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000
Borrower Fee | 0.9375  0.9375 0914 0914 0697 0.697 0642 0.642 0368 0368 || 0958 0958 0731 0731 0682 0.682 0395 0.395
Debentures  Debenture Market Rate  Treasury

Issue Date (S0) Rate (%) Note Rate (%) (%) Rate (%) CSA Fee 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100

10-Year Debentures fi
Jan 17 7,325 2.42 2.51256 1.88 0.54 4950 5500 4916 N/A 4598 5148 N/A N/A NA N/A N/A  N/A  NA N/A NA NA N/A N/A
Mar 17 14,862 2.63 2.73012 211 0.52 5170 5720 5135 5685 4.817 N/A N/A NA N/A NA N/A N/A 487 N/A NA N/A NA N/A
May 17 17,713 2.33 2.41974 1.92 0.41 4868 5420 4833 5385 4514 N/A NA N/A NA N/A N/A  N/A  NA N/A NA NA N/A N/A
July 17 13,552 2.32 2.40909 1.95 0.37 4850 5401 4.816 5366 4.497 5048 N/A  N/A N/A  N/A N/A 5431 4547 N/A  N/A N/A NA N/A
Sept 17 11,457 1.98 2.05698 1.63 0.35 4506 5.059 4.471 5024 4.152 4704 N/A  N/A  NA  N/A N/A N/A 4202 N/A  N/A N/A NA N/A
Nov 17 22,237 2.29 2.37819 2.02 0.27 N/A 5376 4790 5.341 4.470 5.022 N/A N/A N/A N/A N/A N/A 4520 5072 N/A N/A N/A N/A
Jan 18 12,628 2.55 2.64746 2.33 0.22 5.091 5643 5057 5608 4.738 5289 4657 5208 N/A N/A N/A N/A  NA N/A NA NA NA N/A
Mar 18 15,380 3.00 3.11270 2.63 0.37 N/A N/A 5510 N/A 5192 5741 5112 N/A  N/A  N/A N/A N/A 5242 N/A 5171 N/A  N/A  N/A
May 18 22,720 3.18 3.29883 2.81 0.37 5730 6278 5695 6.244 5378 5927 5298 5847 N/A N/A N/A  N/A 5428 N/A 5356 5905 N/A  N/A
July 18 9,642 3.19 3.30867 2.73 0.46 5732 N/A 5698 6245 5382 5929 5302 5848 N/A N/A N/A N/A  N/A  N/A 5360 5907 N/A N/A
Sept 18 14,550 3.14 3.25713 2.76 0.38 N/A 6230 5649 6.196 5332 5879 5252 5799 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Nov 18 7,101 3.47 3.59817 3.07 0.40 N/A N/A 5987 N/A 5670 N/A 5590 6137 N/A  N/A N/A N/A  N/A  N/A 5649 N/A NA N/A
Jan 19 11,713 2.95 3.06111 2.54 0.41 5.496  N/A N/A N/A 5144 5693 5064 5613 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A
Mar 19 11,198 2.92 3.02985 2.45 0.47 N/A  N/A  N/A N/A 5110 5658 5029 5578 4628 5177 || N/A  N/A  N/A  N/A N/A NA NA N/A
May 19 10,911 2.66 2.76116 222 0.44 N/A N/A 5166 N/A 4848 5398 4767 5317 4365 4915 N/A N/A NA NA NA NA N/A 4955
July 19 11,268 2.24 2.32656 1.84 0.40 N/A  N/A 4742 5295 4422 4975 4341 4894 3937 449 || N/A N/A  N/A_N/A_N/A__N/A_ 3977 N/A
Sept 19 15,751 1.88 1.95324 1.45 0.43 N/A N/A N/A N/A 4048 4.600 3.967 4.519 3.563 N/A N/A N/A NA N/A NA N/A 3603 N/A

20-Year Debentures fil
Jan 17 276,384 2.80 2.84789 2.40 0.40 4879 5337 4850 5308 458 5043 N/A N/A N/A N/A || 4904 5362 4626 N/A N/A  N/A  NA N/A
Feb 17 360,199 2.82 2.86826 2.38 0.44 4901 5360 4.872 5331 4607 5066 N/A N/A N/A  N/A || 4926 5385 4649 5107 N/A  N/A  N/A  N/A
Mar 17 333,267 3.04 3.09120 2.58 0.46 5121 5579 5092 5550 4.827 5285 N/A N/A N/A N/A || 5146 N/A 489 N/A N/A NA NA N/A
April17 310817 2.84 2.88846 2.35 0.49 4919 5377 4891 5349 4625 5084 N/A N/A N/A N/A || 4944 N/A 4667 N/A N/A  NA NA N/A
May17 361,901 2.88 2.92925 2.39 0.49 4962 5421 4934 5392 4668 5127 N/A  N/A N/A N/A N/A 5446 4710 5168 N/A N/A N/A N/A
Junel7 338673 2.81 2.85812 2.20 0.61 4891 5349 43862 5320 459 5055 N/A  N/A N/A  N/A || 4916 N/A 4638 5097 N/A  N/A  N/A  N/A
July 17 305,239 2.98 3.03041 2.38 0.60 5059 5517 5031 5488 4766 5223 N/A N/A N/A  N/A N/A  N/A 4807 5265 N/A N/A NA N/A
Aug 17 356,964 2.75 2.79734 2.22 0.53 4832 5291 4.803 5262 4537 4996 N/A NA N/A  N/A N/A  N/A 4579 5038 N/A NA N/A N/A
Sept17 333,569 2.59 2.63502 2.05 0.54 4670 5129 4641 5100 4376 4835 N/A  NA N/A  N/A N/A N/A 4417 4876 N/A N/A N/A N/A
Oct 17 262,864 2.85 2.89859 2.34 0.51 4.929 5387 4900 5358 4.635 5093 N/A N/A N/A N/A || 4954 N/A 4676 N/A  N/A NA N/A N/A
Nov 17 351,575 2.79 2.83785 2.34 0.45 4871 5330 4.842 5301 4577 5036 4510 N/A N/A  N/A N/A N/A 4618 5077 N/A N/A NA N/A
Dec 17 275,056 2.78 2.82766 2.33 0.45 4860 N/A 4831 5290 4566 5024 4.499 4957 N/A  N/A N/A N/A 4607 5066 N/A N/A NA  N/A
Jan 18 265,812 2.92 2.96978 2.56 0.36 5.002 5461 4.974 5432 4708 5.167 4.641 5100 N/A  N/A N/A N/A 4750 N/A 4690 5148 N/A  N/A
Feb 18 324,595 3.22 3.27350 2.87 0.35 5300 5757 5272 5729 5007 5464 4.940 5397 N/A  N/A N/A  N/A 5048 5506 4.989 5.446 N/A  N/A
Mar 18 282,611 3.20 3.25328 2.85 0.35 5281 5738 5252 5709 4.987 5445 4.920 5378 N/A  N/A N/A N/A 5029 N/A 4969 N/A NA N/A
April 18 329,067 331 3.36454 2.82 0.49 5389 5845 5360 5817 5096 5552 5029 548 N/A  N/A N/A N/A 5137 N/A 5078 N/A NA N/A
May18 375113 3.50 3.55703 2.96 0.54 5582 6.038 5553 6.010 528 5745 5222 5678 N/A  N/A N/A N/A 5330 5787 5270 5727 N/A  N/A
June18 307,029 3.60 3.65812 2.97 0.63 5680 6.136 5651 6.107 5387 5843 5320 5776 N/A  N/A N/A N/A  N/A  N/A 5369 585 N/A N/A
July 18 263,122 3.54 3.59736 2.83 0.71 5618 6.074 5590 6.046 5326 5782 5259 5715 N/A N/A || 5643 N/A N/A  N/A 5308 5764 N/A  N/A
Aug 18 344,334 3.58 3.63801 2,94 0.64 5661 N/A 5632 6.089 5368 5824 5301 5758 N/A  N/A N/A  N/A 5410 N/A 5350 N/A  N/A  N/A
Sept18 278,852 3.53 3.58727 2.89 0.64 5.609 6.065 5580 6.037 5317 5773 5250 5706 N/A  N/A N/A N/A  N/A N/A 5298 5754 N/A N/A
Oct 18 259,791 3.77 3.83031 3.8 0.59 5.852 6308 5823 6279 5559 6.015 5492 5948 N/A  N/A N/A N/A  N/A  N/A 5541 5997 N/A  N/A
Nov 18 248,506 3.87 3.93129 3.22 0.65 5.950 6.405 5921 6.376 5658 6.113 5591 6.046 N/A  N/A N/A N/A  N/A  N/A 5640 6095 N/A  N/A
Dec 18 244,169 3.54 3.59738 2.84 0.70 5619 N/A 5590 6.046 5327 5783 5260 5716 4926 5382 || N/A N/A N/A N/A 5308 NA N/A N/A
Jan 19 231,767 3.37 3.42549 2.71 0.66 5452 5909 5423 N/A 5159 5616 5092 5549 4758 5215 N/A  N/A N/A N/A 5140 N/A 4791 N/A
Feb 19 129,980 3.26 3.31400 2.67 0.59 5340 5797 5311 5768 5.047 5504 4.980 5437 4646 5103 || N/A N/A N/A N/A 5029 N/A 4679 N/A
Mar 19 177,872 3.20 3.25325 2.65 0.55 5280 5737 5251 N/A 4987 5444 4920 5377 458 5043 [| N/A  N/A 5028 N/A 4969 N/A 4619 5.076
April19 199,341 2.98 3.03050 2.49 0.49 5063 N/A 5034 5492 4769 5227 4701 5160 4367 4.825|| N/A N/A  N/A N/A 4750 5209 4.400 N/A
May 19 196,908 2.88 2.92913 2.43 0.45 4962 5420 4933 5391 4668 5126 4600 5059 4265 4724 ([ N/A  N/A  N/A  N/A 4649 N/A 4298 N/A
June19 166,575 2.60 2.64515 2.10 0.50 4.680 5139 4651 5.110 4385 4844 4318 4777 3983 4442 || N/A N/A  N/A N/A 4367 N/A 4016 N/A
July 19 170,991 2.53 2.57428 2.08 0.45 4613 N/A 4584 5044 4318 4778 4251 4710 3914 4374 (| N/A  N/A N/A N/A N/A N/A 3948 4.407
Aug 19 143,948 2.15 2.18861 1.76 0.39 4231 N/A 4202 4.663 3936 439 3.868 4329 3.531 3992 || N/A N/A N/A N/A N/A N/A 3565 4.025
Sept19 166,223 1.98 2.01594 1.58 0.40 4.059 N/A 4030 4491 3.764 4.224 3.696 4.157 3359 3.820 [| N/A_ N/A N/A_N/A N/A__N/A 3392 N/A
Oct 19 175,585 2.08 2.11756 1.64 0.44 4162 _N/A 4133 4.594 3.866 4328 3.799 4.260 3.462 3.923 [[ N/A N/A_N/A _N/A _N/A__N/A 3495 N/A

25-Year Det i
July 18 27,536 3.68 3.72405 2.83 0.85 N/A  N/A  N/A  NA N/A N/A 5320 5758 N/A N/A N/A N/A  NA N/A NA NA NA N/A
Aug 18 29,238 3.71 3.75439 2,94 0.77 N/A N/A  N/A  N/A NA N/A 5351 578 N/A  N/A N/A N/A  N/A N/A 5398 N/A N/A N/A
Sept 18 58,273 3.65 3.69390 2.89 0.76 N/A  N/A  N/A  NA N/A N/A 5290 5728 N/A N/A N/A N/A N/A  N/A 5337 N/A NA N/A
Oct 18 79,913 3.89 3.93581 3.8 0.71 N/A N/A  N/A  N/A NA N/A 5532 5969 N/A N/A N/A N/A  N/A N/A 5578 6016 N/A N/A
Nov 18 67,600 4.00 4.04654 3.22 0.78 N/A  N/A  N/A  NA N/A N/A 5640 6077 N/A N/A N/A N/A  N/A N/A 5687 N/A NA N/A
Dec 18 80,771 3.67 3.71400 2.84 0.83 N/A  N/A N/A  N/A N/A N/A 5310 5748 4990 5428 || N/A  N/A N/A N/A 5357 N/A NA N/A
Jan 19 110,764 3.56 3.60326 2.71 0.85 N/A  N/A  N/A  N/A N/A N/A 5202 5641 4881 5320 (| N/A N/A N/A N/A 5249 5687 4913 N/A
Feb 19 65,157 3.45 3.49226 2.67 0.78 N/A N/A N/A  N/A N/A N/A 5091 5530 4771 5209 || N/A  N/A  N/A N/A 5138 N/A 4802 N/A
Mar 19 97,699 3.42 3.46217 2.65 0.77 N/A  N/A  N/A  N/A N/A N/A 5061 5500 4741 5179 || N/A N/A N/A N/A 5108 5547 4772 N/A
April19 170,006 3.21 3.25030 2.49 0.72 N/A N/A N/A  N/A N/A N/A 4853 5293 4532 4971 N/A  N/A N/A N/A N/A 5339 4563 5.003
May 19 106,904 3.07 3.10911 2.43 0.64 N/A  N/A N/A  N/A N/A N/A 4712 5152 4391 4831 (| N/A  N/A N/A NA NA N/A 4423 4863
June19 146,463 2.77 2.80620 2.10 0.67 N/A N/A N/A  N/A N/A N/A 4412 4852 4090 4530 ([ N/A N/A  NA NA NA NA 4121 4562
July 19 151,285 2.69 2.72547 2.08 0.61 N/A  N/A  N/A  N/A N/A N/A 4333 4775 4011 4452 (| N/A  N/A N/A N/A 4381 N/A 4043 4484
Aug 19 166,643 231 2.34147 1.76 0.55 N/A N/A N/A  N/A  N/A N/A 3953 4395 3630 4072 (| N/A  N/A N/A N/A 4000 N/A 3661 4.103
Sept19 203,390 2.14 2.16957 1.58 0.56 N/A__ N/A_ N/A__ N/A N/A_N/A 3781 4224 3458 3.901 || N/A N/A_ N/A N/A N/A_N/A_ 3490 3.932
Oct 19 197,524 2.22 2.25050 1.64 0.58 N/A__N/A_ N/A__N/A N/A_N/A 3863 4306 3540 3982 || N/A_ N/A N/A N/A N/A __N/A 3572 4.014




