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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
RATIO S C A L E  
MARCH 1 9 7 3 = 1 0 0

RATIO S C A L E  
MARCH 1 9 7 3 = 1 0 0
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CHART 2

3-MONTH FORWARD EXCHANGE RATES
PREMIUM (♦) DR ( - )

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM PERCENT PER ANNUM
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CHART 3

PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY

ARS PER FINE OUNCE U.S. DOLLARS PER FINE
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CHART 4

CALL MONEY RATES
WEEKLY SERIES

PERCENT PER ANNUM
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CHART 5

3-MONTH INTEREST RATES
WEEKLY SERIES

ANNUM

1981 1983

PERCENT PER
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EURO-DOLLAR DEPOSIT RATES London
AVERAGES FOR WEEK ENDMG WEDNESDAY

CHART 6
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CHART 7

SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES
DIFFERENTIAL: PLUS<+), FAVORS BORROWING IN U. S,

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM PERCENT PER ANNUM

26

22

18

14

10

6
3

2

1

1

2

3

4

1981

1 PERCENT ON DIFFERENTIAL SCALE = 2 PERCENT ON RATE SCALE

1983 1981 1983

«
o

+

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



CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS
DIFFERENTIAL: PLU$(+), INDICATES FAVOR DOLLAR ASSETS 

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM

DIFFERENTIAL
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS
WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM

19

15

11

7

9

5

1
13

9

5
22

16

14

10

6
1981 1983 1981 1983

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



CHART 10

INDUSTRIAL STOCK INDICES
WEEKLY SERIES

R A TIO  S C A L E  
1 9 6 9 = 1 0 0

RATIO  S C A L E  
1 9 6 9 = 1 0 0
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LAST VALUE PLOTTEDSEBIES BABB DATE VALUE

CHART 1. SPOT EXCBAHGE BATES ABB INDICES

BEBALT AVERAGES, BOOB BUTIB6 HATBS (U.S. CEVTS)

GEBNAN HARK APRIL 20 40.82
JAPANBSB TEB APRIL 20 0.42085
DUTCH GUILDEB APRIL 20 36.24
U.K. POUND APRIL 20 154.83
CANADIAN DOLLAB APBIL 20 80.97
FBENCH FBANC APRIL 20 13.62
SBISS FBANC APBIL 20 48.61
BELGIAN FBANC APBIL 20 2.04921
ITALIAN LIBA APBIL 20 0.06860

INDICES, BA8CH 2973 BASE BITES = 100

GEBNAN HABK APBIL 20 114.83
JAPANESE TEN APBIL 20 110.19
DUTCH GUILDER APBIL 20 104.03
U.K. POUND APBIL 20 62. 62
CANADIAN DOLLAB APBIL 20 80.70
FBEHCB FBANC APBIL 20 61.36
SBISS FBANC APBIL 20 156.38
BELGIAN FBANC APBIL 20 80.75
ITALIAN LIBA APRIL 20 38.97

WEIGHTED AVBBAGE EXCHANGE VALUE INDICES, NAB 1973 * 100
|G— 10 COUNTRIES PLUS S BITS EB LAND)

U.S. DOLLAB APBIL 20 122.01
GEBNAN HABK APBIL 20 142.29
JAPANESE TEN APBIL 20 132.85
DUTCH GUILDER APBIL 20 123.34
U.K. POUND APRIL 20 70.91
CANADIAN DOLLAB APRIL 20 93.96
FBENCH FBANC APRIL 20 69.08
SBISS FBANC APRIL 20 186.10
BELGIAN FBANC APBIL 20 94. 15
ITALIAN LIBA APRIL 20 42.92
SHEDISH KBONA APRIL 20 68. 19

CHART 2. 3-MONTH FOBHABD EXCHANGE BATES, PBEHIUH OB DISCOUNT

CANADIAN DOLLAR APBIL 20 -0.23
O.K. POUND APBIL 20 -0.93
GEBNAN NABK APBIL 20 4.23
FBENCH FBANC APBIL 20 -4. 16
SSISS FRANC APBIL 20 5.06
DUTCH GUILDEB APRIL 20 3-81
JAPANESE TEN APBIL 20 2.93
ITALIAN LIRA APBIL 20 -7.01
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CHART

CHART

CHART

CHART

CHART

LAST VALOR PLOTTEDSERIES HAHE DATE VALOR

3. GOLD PRICE IN LONDON, AFTERNOON FIXING

O.S. DOLLARS PER FINE OONCE APRIL 20 437.65

4. CALL HONEY RATES

O.S. FEDERAL FONDS APRIL 20 8.70
OVERNIGHT EDRO-DCLLAR DEPOSITS APRIL 20 8.77
O.K. APRIL 15 10.25
CANADA APRIL 8 8.68
GERHANI APRIL 15 4.80
ED80-DM APRIL 15 4.36
JAPAN APRIL 15 6.25
FRANCE APRIL 15 12.50
NETHERLANDS JAN. 1 10.30
E0R0-S8ISS FRANC APRIL 15 5.25

5. 3-MONTH INTEREST RATES

O.S. 90-DAY CD'S, SECONDARY MARKET APRIL 20 8.58
GERMAN INTERBANK LOAN APRIL 20 5.13
JAPANESE BANK LOANS 6 DISCOONTS APRIL 20 6.69
CANADIAN FINANCE PAPER APRIL 20 9.41
INTERBANK STERLING APRIL 20 10.15
S U S S  INTERBANK LOAN APRIL 20 4.02
NEIGHTED AVERAGE FOREIGN INTEREST RATE 

{G-10 COONTRIES PLOS S HI TIER LAND)
APRIL 20 8.16

>. ECHO-DOLLAR DEPOSIT RATES: LONDON 

OVERNIGHT APRIL 20 8.77
7-DAY APRIL 20 8.93
1—MONTH APRIL 20 9.03
3-MONTH APRIL 20 9. 14
6-MONTH APRIL 20 9.23
1-YEAR APRIL 20 9.43

. SELECTED EORO-DOLLAR AND U.S. HONEY MARKET RATBS

OVERNIGHT EURO-DOLLAR DEPOSITS APRIL 20 8.77
U.S. FEDERAL FUNDS APRIL 20 8.70
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS APRIL 20 0.08

3-MONTH EURO-DOLLAR DEPOSIT RATE APRIL 20 9.14
U.S. 90-DAY CD'S, SECONDARY MARKET APRIL 20 8.58
DIFFERENTIAL APRIL 20 0.56
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CHA8T

CHART

U.

CHABT

LAST VALUE PLOTTED
SERIES SAME DATE VALUE

. INTEREST ARBITRAGE, 3-MCNTH FUNDS

EUBC-DOLLAB DEPOSIT
INTERBANK STERLING (LONDON), COVERED 
DIFFERENTIAL

APRIL 20 
APRIL 20 
APRIL 20

9- 14 
9-20 

-0.06

U.S. COMMERCIAL PAPER
CANADIAN FINANCE PAPER, CGVERED
DIFFERENTIAL

APRIL 20 
APRIL 20 
APRIL 20

8. 46 
9- 17 

-0.71

EURO-DOLLAR DEPOSIT
INTERBANK DN (FRANKFURT), COVERED
DIFFERENTIAL

APRIL 20 
APRIL 20 
APRIL 20

9. 14 
9-41 

-0.27

EURO-DOLLAR DEPOSIT 
S8ISS INTERBANK, COVERED 
DIFFERENTIAL

APRIL 20 
APRIL 20 
APRIL 20

9. 14 
9. 13 
0.00

9. LONG TERN GOVERMENT BOND IIELDS

UNITED STATES APRIL 8 10.52
GERMANY APRIL 1 7.36
JAPAN (MONTHLY) H1RCH 7.56
SWITZERLAND MARCH 25 4.46
CANADA APRIL 8 1S.58
FRANCE FEB. 11 14.94
NETHERLANDS (MONTHLY) NOV. 8.89
UNITED KINGDOM APRIL 8 9.83

S. CORPORATE

AAA BONDS MARCH 11.73
EURO— DOLLAR BONDS JAN. 10.46

10. STOCK INDICES

UNITED STATES APRIL 13 156.33
UNITED KINGDOM APRIL 13 145.96
CANADA APRIL 13 213.05
GERMANY APRIL 13 131.66
SNITZERLAND APRIL 13 101.77
NETHERLANDS APRIL 13 129,71
FBANCE APRIL 13 117.03
JAPAN APRIL 13 162.72
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