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TREASURY BONDS, NOTES & BILLS

Monday, June I8, 199%

Representatlve Over-the-Counter quotations basedon transactions of $1 mlilion
of more.

Treasury bond, note and bIIl quotes are as of mid-afternoon. Colons In
bld-and-asked quotes represent 32nds; 101:01 means 101 1/32. Net chanoes In
3Inds. n-Treasury note. Treasury bill quotes In hundredths, quoted on terms of &
rate ol discount. Davs to maturity calculated from seftiement date. All ylelds are
to maturity and based on the atked quote. Latest 13-week and 26-week bilis are
boldfaced. For bonds callable prlor tomaturity, ylelds are computed to the earilest
calidate for issues quoted above par and fo the maturity date for |ssues Delow par.,
*.When lssued.

* Source: Federal Reserve Bank of New York,

. U.S. Treasury strips as of J p.m. Eastern time, also based on transactions of §1
milllon or more, Colons In bid-and-asked quotes represent 32nds; 99:01 means
99 1732. Net changes In 32nds. Yields calculated on the asked quotation. cl-siripped
coupon Interest. bp-Treasury bond, stripped principal. np-Treasury note, stripped
principal, For bonds callable prior fo maturity, ylelds are computed to the
:::'Ilesl call date for Issues quoted abave par and to the maturity date for Issues

oW Dar.
Source: Bear, Stearns & Co. vla Street Software Technology Inc.

. BONDS & NOTES Maturity Ask
ME:::IT" 80 Ask | Rate MosYr  Bid Asked Chg. Yid.
Rate Mo/Yr Bid Asked Chg. Yid.
&7y Jan00n 100:19100:21 ... 5.13 | 103/ Nov07-12 126:08 126: 14 + W 6.27
S/ Jan00On 100:04 100:06 .... 504 |12 Aug08-13 139:03 139:09 +15 4.28
T/e Jan00n  WEIS101:17 ... 5.06 |131/a May 09-14 150:12150:18 + 18 6.30
Y Feb00n 100:11100:13 ... 5.20 |12t/ Aug 09-14 145:72 145:28 +17 630
8/t Feb0On 101:31102:01 -1 5.16 | 113/¢ Nov 09-14 140:31 141:05 +17 6.29
Sisy Feb0On 100:05100:07 .... 515 |11 Feb 15 W7:21 147:27 +23 637
T/e Feb00n 101:06 100:08 -1 5.19 |05/ Aug15 V41:28 142:02 +23 6.40
SYa Mar00n 100:04 100:06 .... 523 | 97/ Nov 15 134:20130:26 + 22 &.4)
&7n Mar00n 101:04 10L:06 ... 523 | 91/ Feb 14 128:14128:0 +20 642
e Apr 00n 100:03 100:05 ... 529 | 717, May 14 108:15108:17 +19 &.d]
S/t Apr OOn  100:04 100:08 .... 531 | 7t/3 Nov1s 110211106 +19 642
/4 Apr 00n 10103 100:05 ..., 531 | gy May 17 124:10 124006 421 6.42
& May 00n 100:26100:28 ... 533 | a7y Aug 17 125:26 126:00 +21 643
¥/ May 00n 103:00103:02 .... 525 | gis May B 129:02129:08 + 72 4.4
Sy May 00n  100:03 100:05 + 1 532 | 9 Nov1E  128:02128:08 472 6.43
64 May 0On  100:24 100:26 .... 533 | g?/n Feb 19 126:27127:01 +21 6.4
S Jun0on  99:31100:01 + 1 534 | giss Avg 19 11B:28119:00 +2) 6.8
S JunOOn 100:14300:16 ... 534 | gls2 Feb20 123:09123:15 421 6.4
S Jul0On  99:28 9930 ... 543 | g0 Mav20 126210 128:0 +22 443
s Jul0On 100:21100:23 .... 5.43 | g3/ AuD20 126:15 126171 +22 4.4
6 . AugOOn 100:17100:19 + 1 545 | 7774 Feb21 114:22114:26 +2] 64
¥/e AugOOn 103:14103:08 ... 545 | glse May 21 MN9:23119:27 +22 6.42
Sl Aug OO 99:17 99:19 ... 540 | giye Aug 21 119:26 119:30 + 22 6.42
4l/e Avg0On 100:25100:27 .... 5.49 | §  Nov2l DB IS1IEIN +T72 642
42 SepOOn  98:2) 98:25 + 1 551 7y Avgm  N0:00110:02 420 6.4)
/e Sep0On 100:21100:23 + 1 552 | 254 NovI? DCIBNAZ? 421 640
4 Oction  97:3) 98:01 ..., 554 | 74 Feb2) 108:24 108:28 +20 6.39
S/ Oct0On 100:06 100:08 .... 555 | g4 Aup2d  9:18 98:20 +19 6.34
$/s Nov0On 100:04 100:08 + 1 5.55 | /2 Nov24 WL 140 +22 637
277 Nov OOn 103:26 103:78 .... 5.53 | 754 Feb25 115:21 N5:25 471 637
4 NovOOn  99:72 M 4+ ) 555 | a7 Aug 25 106:11108:13 + 22 6.37
S Nov0On 100:00100:02 -1 557 | & Feb26  95:22 95:24 +20 633
£/ DecOOn  96:18 9:20 + 1 S5 | 3/, Aug26  105:00 105:02 +72 6.3
S1 Dec00n  $9:26 99:28 + 1 559 | sy Nov26  101:27101:29 +21 635
4 dan0ln 98:09 98111 + ) 540 | g Feb2?  103:18103:20 +72 6.34
S Jan0in  $9:13 99:05 4+ 1 580 | g4 Aug 27  100:15100:17 +21 633
S/ FebOln  99:18 99:20 + 1 561 | gi/g Nov2?  97:14 97:16 +21 631
P/e Feb0in 103:07100:09 + ¥ 5.81 | 35, Apr28l  94:11 94:12 .... 3195
/e Feb01  109:11109:13 ... 583 | 5172 AugZ8  89:24 89:26 +20 6.26
§ FebQin  98:31 99:00 + ) 581 | 5y Nov2d  87:02 87:03 +22 6.21
f:’;' ;&g:n g:g: lg:oi + ; 560 | 5i0 Feb 2t  M:11 83:12 +19 610
s Mar 0ln : 1 4+ 1 585 3 AprWl BRI 9B ... 195
&0 Mardin  101:04 101:06 + 1 5.45 ¥/ Ao
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TREASURY BILLS TREASURY BILLS
Days Days
o Ask to Ak
Maturity Mat. Bid Asked Chg. Yid.| Maturity Mat. Bid Asked Chg. Yid.
Jul 019 2 33 123 —0.15 3.28|0ct 21°99 114 488 4.6 +0.01 480
Jul 0899 % 405 397 —0.03 4.03| 0ct 20'99 121 447 4485 4001 479
Jul 15 16 3.70 3.62 -050 148 | Nov 0499 128 473 471 +0.01 4.88
Jul 22°9% 23 430 422 —-0.06 4.29 | Nov 1299 138 478 474 ~0.01 4.9
Jul 2999 30 426 422 006 429 | Nov 1299 142 4 47T ... 4®
Aug 05'99 37 435 431 =002 439 | Nov 26°9% 150 480 478 ... 494
AuQ 12799 44 442 438 +0.00 4456 | Dec 02799 156 482 480 ~0.01 497
Aug 1999 51 447 4480 +007 452 | Dec 0999 143 484 482 +0.01 500
Aug 26799 S8 437 4.0 =000 442 | Dec 1699 17C 484 4.82 +001 500
Sep 0299 &5 455 450 4+0.01 483 | Dec W ITT 48 485 4001 5.4
Sep 09°99 T2 4.60 458 +0.03 449 | Dec 30'09 184 493 492 +0.02 5.12
Sep 16799 79 466 484 +0.01 &£75| Jan 0600 19 4.T2 470 +0.04 4.88
Sep ﬂ‘:” B 466 4485 ... 477 | Feb 0300 219 462 460 +0.02 4.78
Sep 30,99 93 467 4.65 +0.01 477 | Mar 02'00 247 468 466 ~0.01 485
Sep 3099 93 475 474 +0.00 487 | Mar 30°00 275 473 471 .... 49
Oct 07'09 100 4.87 445 ... 478 | Apr 2700 303 473 471 —0.00 492
Oct 14'99 107 468 4.8 +0.01 4.79 | May 25°00 33} 470 4.76 —-0.02 499
| Jun 22°00 159 489 4.88 ~0.01 5.14
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,  LIBOR(L.ondon
InterBank Offer Rate), o LIBOR (
1/100 s ) ( ). s
4 { »(Financial Times) 1999 8 . .
2.4
INTEREST RATE SWAPS
Euro-E £ Stig SwFr Us § Yen
Jul 08 Bid Ask B« Ask  Bid Ask B Ask Big Ask
1 year 303 306 544 547 183 186 577 580 026 029
2 year 349 353 591 595 228 236 608 6.11 049 052
3 year 386 390 621 625 261 269 626 629 074 077
4 year 415 419 629 634 286 294 637 640 100 1.03
5 year 437 441 630 635 306 314 644 647 125 128
6 year 456 460 627 632 324 332 651 654 149 152
7 year 473 477 621 626 341 349 657 660 170 173
B year 489 493 615 620 35 364 663 666 188 19
9 year 501 505 610 635 369 377 667 670 204 207
10 year 510 514 603 608 381 389 672 675 218 2.1
12 year 526 530 59 602 400 410 678 681 243 246
15 year 543 547 589 596 423 433 682 685 272 275
20 year §57 561 582 589 448 458 683 686 292 296
25 year 565 569 574 583 460 470 682 685 297 302
30 year 568 572 567 576 468 478 682 685 301 306

Bid and ask rates as of close of London busmess. US § s quoted annual money actual360 basrs against 3
months Libir, £ and Yen quoted on a semi-annual actual 365 basis against 6 months Libor, Ewro/Swiss Franc
quated on anrual bond 30/360 basis aganst 6 month Eurbar/Libor with the exception of the 1 year rate which is
quoted against 3 month Euribor/Libor.

Source: Intercapital Ewrope Limited.
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