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CHART 1

SPOT EXCHANGE INDICES

DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)

AVERAGES FOR WEEK ENDING WEDNESDAY
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PERCENT PER ANNUM

CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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U.S. DOLLARS PER FINE OUNCE
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CHART 3

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM
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3-MONTH INTEREST RATES

WEEKLY SERIES
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CHART &

EURO-DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART 7

SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES
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CHART 8

INTEREST ARBITRAGE: 3—-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM

14 — T —1 15

12 —H F - 13

B UNITED STATES B

10 — CANADA — "

8 — 4 g

e | | | N L L L nddhedben b b bl 7

10 —_— —_ 7

8 GERMANY ] 4 s

SWITZERLAND

6 —H F —H 3
i 1L 4

a1 11 ' L oo b b L 1 LD obododtodatod ot

16 T — 17

14 —a — 15
B B UNITED KINGDOM 7]

12 +— — - 13

FRANCE

10 — — 1

8 - - 9
NETHERLANDS 4 - |

e L L UL 1 U1 Lot | R T N T T I T

9 U.S. CORPORATE MONTHLY 17 MONTHLY R
. —y — p—

12 =4+ —
10 |- — )
- _ _

i v Rnanriab i EURO-DOLLAR BONDS - 7
P S O I I O T AR T A AT T A b b b ndu bt s

1978 1980 1978 1980

Digitized for FRASER
http://fraser.stlouisfed.org/
Federal Reserve Bank of St. Louis



CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES
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SERIES NAME

LAST VALUE PLOTTED
DATE VALUE

CHART 1. SPOT EXCHANGE RATES AND INDICES

WEEKLY AVERAGES, NOON BUYING RATES (U.S. CENTS)

GERNAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

INDICES, MARCH 1973 BASE RATES

GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POOND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
(G-10 COUNTRIES PLUS SWITZERLAND)

U.S. DOLLAR
GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SWEDISH KRONA

CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT

CANADIAN DOLLAR
U.K. POUND
GERMAN MARK
FRENCH FRANC
SWISS FRANC
DUTCH GUILDER
JAPANESE YEN
ITALTAN LIRA
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SEPT. 3 56.08
SEPT. 3 0.45993
SEPT. 3 51.48
SEPT. 3 240.46
SEPT. 3 86.45
SEPT. 3 24,12
SEPT. 3 60.99
SEPT. 3 3.48954
SEPT. 3 0.11769
= 100
SEPT. 3 157.75
SEPT. 3 120.42
SEPT. 3 147.79
SEPT. 3 97.26
SEPT. 3 86.16
SEPT. 3 108.71
SEPT. 3 196.20
SEPT. 3 137.51
SEPT. 3 66.86
SEPT. 3 85.47
SEPT. 3 148.80
SEPT. 3 107.22
SEPT. 3 133.06
SEPT. 3 84.61
SEPT. 3 74.56
SEPT. 3 95.63
SEPT. 3 176.16
SEPT. 3 122.77
SEPT. 3 56.75
SEPT. 3 93.91
SEPT. 3 1.05
SEPT. 3 -4.49
SEPT. 3 3.29
SEPT. 3 -0.12
SEPT. 3 6.08
SEPT. 3 1.14
SEPT. 3 0.14
SEPT. 3 -15.77



LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. SCLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE OUNCE SEPT. 3 634.41

CHART 4. CALL MONEY RATES

U.S. FEDERAL FUNDS SEPT. 3 10.47
OVERNIGHT EURO-DOLLAR DEPOSITS SEPT. 3 10. 11
U.K. 2-DAY LOCAL AUTHORITY DEPOSITS AUG. 29 17.25
CANADA AUG. 22 9.30
GER MANY AUG. 29 8.90
EURO-DM AUG. 29 8.59
JAPAN AUG. 29 11.56
FRANCE AUG. 29 11.25
NETHERLANDS JULY 25 10.05
EORO~SWISS FRANC AUG. 29 4.27

CHART 5. 3—-MONTH INTEREST RATES

U.S. 90-DAY CD'S, SECONDARY MARKET SEPT. 3 10.93
GERMAN INTERBANK LOAN SEPT. 3 8.88
JAPANESE BANK LOANS & DISCOUNTS SEPT. 3 11.44
CANADIAN FINANCE PAPER SEPT. 3 10.57
INTERBANK STERLING SEPT. 3 16.61
SWISS INTERBANK LOAN SEPT. 3 5.90
WEIGHTED AVERAGE FOREIGN INTEREST RATE SEPT. 3 11.47
(G-10 COUNTRIES PLUS SWITZERLAND)
CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON
OVERNIGHT SEPT. 3 10.11
7-DAY SEPT. 3 10.41
1-MCNTH SEPT. 3 10.98
3-MCNTH SEPT. 3 11.90
6-MCNTH SEPT. 3 12.24
1-Y EAR SEPT. 3 12.26
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
OVERNIGHT EURO-DOLLAR DEPOSITS SEPT. 3 10.11
U.S. FEDERAL FUNDS SEPT. 3 10.47
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS SEPT. 3 -0.36
3-MCNTH EURO-DOLLAR DEPOSIT RATE SEPT. 3 11.90
U.S. 90-DAY CD*S, SECONDARY MARKET SEPT. 3 10.93
DIFFERENTIAL SEPT. 3 0.97
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LAST VALUE PLOTTED
SERIES NAME DATE VALOE

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUMNDS

EURO-DOLLAR DEPOSIT SEPT. 3 11.90
INTERBANK STERLING (LONDON), COVEEED SEPT. 3 11.94
DIFFERENTIAL SEPT. 3 -C.04
U.S. COMMERCIAL PAPER SEPT. 3  10.61
CANADIAN FINANCE PAPER, COVERED SEPT. 3 11.66
DIF FERENTIAL SEPT. 3 -1.05
EURO-DOLLAR DEPOSIT SEPT. 3  11.90
INTERBANK DM (PRANKFURT), COVERED SEPT. 3  12.25
DIFFERENTIAL SEPT. 3. =0.35
EURO~-DOLLAR DEPOSIT SE2T. 3  11.90
SKISS INTERBANK, COVERED SEPT. 3  12.07
DIFFERENTIAL SEPT. 3 =0.17
CHART 9. LCNG TERM GOVERMENT BOND YIELDS
UNITED STATES AUG. 29  11.59
GERMANY AUG. 22 7.84
JAPAN (MONTHLY) JULY 8.88
SWITZERLAND AUG. 8 4.59
CANADA AUG. 22  12.42
FRANCE JUNE 13 13.34
NET HERLANDS JULY 25 9.09
UNITED KINGDOM ADG. 22 11.32
U.S. CCRPORATE
AAA BONDS JUNE 10.58
EURO-DM BONDS DEC. 6.63
EURC-DOLLAR BONDS MAY 10.39
CHART 10. INDUSTRIAL STOCK INDICES
UNITED STATES AUG. 29 130.96
JAP AN AUG. 29 316.73
CANADA DEC. 29 113.81
FRANCE AUG. 1 146.90
UNITED KINGDOM AUG. 29 117.08
SWITZERLAND ADG. 29  77.52
GERMANY AUG. 22  96.82
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