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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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CHART 2

3-MONTH FORWARD EXCHANGE RATES

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

PERCENT PER ANNUM 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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PERCENT PER ANNUM
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES tonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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PERCENT PER ANNUM

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
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PERCENT PER ANNUM

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
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CHART 10

INDUSTRIAL STOCK INDICES
WEEKLY SERIES

RATIO SCALE RATIO SCALE
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CHART 1.

WEEKLY AVERAGES,

INDICES,

WEIGHTED AVERAGE EXCHANGE VALUE INDICES,

CHART Z.

Digitized for FRASER

SERIES NAME

SPOT EXCHANGE RATES AND INDICES

NCCN BUYING RATES (U.S. CENTS)
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MAR 1973 =

LAST VALUE PLOTTED

PREMIUM OR DISCCUNT

.DATE VALOE
OCT. 5 38.11
OCT. 5 0.42605
oCT. 5 34.05
CCT. 5 148.89
OCT-. S 8l1.14
0CT. 5 12.52
OCT. 5 47.25
OCT. 5 1.87603
OCTZ. 5 0.06289
OCT. 5 107.22
OCT. S5 111.55
0CT. 5 97.76
OCT. 5 60.22
oCT. S5 80.87
0CT. 5 56.42
oCT. 5 152.00
GCT. 5 73.92
oCT. 5 35.72
100
oCT. 5 128.19
OoCT. 5 137.32
0CT?. 5 140.68
OCT. 5 120.30
OCT. S 70.89
OCT. 5 98.19
oCT. S 65.70
ocr. 5 188.11
0CT. 5 89.38
OCT. 5 40.75
0CT. 5 68.08
0oCcT. 5 0.28
OCT. 5 0.17
oCT. 5 3.79
oCT. 5 -4.90
OCT. 5 5.60
OCT. 5 3.42
CCT. 5 2.90
OCTa 5 ’8- 11



LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. GOLD PRICE 1IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE CUNCE cCI. 5 397.15

CHART 4. CALL MONEY RATES

U.S5. FELCERAL FUNDS 0CTe 5 10.00
OVEBNIGHT EURC-DOLLAR DEPCSITS O0CT. 5 5.70
U. Ko SEPT. 30 9.75
CANADA SEPT. 9 9.46
GERMANY SEPT. 30 5.50
EURC—-DM 0CT. 7 5.60
JAPAN SEPT. 30 6.75
FRANCE SEPT. 30 12.63
NETBERLANDS JAN. 1 10.30
EUBC-SWISS FRANC oCT. 7 4.20

CHART 5. 3-MONIH INIEREST RATES

U.S.. 90-DAY CL*S, SECONDARY MARKET CCT. 5 9.16
GERMAN INTERBANK LOAN 0CT. 5 5.98
JAPANESE EANK LOANS & DISCOUNTS OCT. 5 6.81
CANADIAN FINANCE PAPER OCT. 5 9.33
INTERBANK STERLING oCT. 5 9.49
SWISS INTEREANK LCAN 0CT. 5 §.02
WELIGHTED AVERAGE FOREIGN INTEREST RATE oCT. 5 8.43
(6—=10 COUNTRIES PLUS SKITZERLAND)
CHART 6. EURO~DOLLAR DEPOSIT RATES: LOKDON
OVEBRNIGHT oCT. 5 9.70
7-DAY oCT. S 9.41
1-MONTH OCT. 5 9.38
3-MGNTH OCT. 5 9.48
6-MONTH OCT. 5 9.66
1-YEAR OCT. 5 9.95
CHART 7. SELECTED EUKO-DOLLAER AND U.S5. MONEY MARKET RATES
OVERNIGHT EURC-LOLLAR DEPCSITS OCT. 5 9.70
U.S. FEDERAL FUNDS OCT. 5 10.00
DIFFEBENTIAL ADJ. FOR RESERVE REQUIREMENTS OCT. 5 -0.30
3-MCNTH EURC-DCLLAR DEPCSIT RATE 0CT. S 9.48
U.S. 90-DAY CD'S, SECCNDARY MARKET oCT. 5 9.16
DIFFERENTIAL 0CT. 5 0.32
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LAST VALUE PLOTTED
SERIES NAME DATE VALDE

CHART 8. INTEREST AREITRAGE, 3-MCNTH FUNOS

EURC-DOLLAK DFPCSIT O0CT~. 5 9.48
INTERBANK STE&LING (LONDON), CGUVERED 0CT. 5 9.66
DIFFEKENTIIAL OCT. 5 =-0.19
U.S~. COMMERCIAL PAPER oCT. 5 9.03
CANADIAN FINANCE PAPER, CCVERED oCT. 5 9.62
DIFFERENIIAL 0CT. 5 -0.59
EURC-DCLLAE DEPGSIT 0CT. 5 9.48
INTERBAKK D4 (FKANKFUKT), CCVEHED 0CT. 5 9.83
DIFFERENTIAL oCT. 5 -0.36
EURC-DOLLAR DEPCSIT oCI. 5 9.48
SW1SS INIEXBANK, COVERED 0CT. 5 9.68
DIFFEKENIIAL GCT- 5  =-0.21
CHALT 9. LCNG TERM GGVEKMENT BOND YIELDS
UNITED STAIES SEPT. 30  11.46
GERMANY SEPT. 23 8.32
JAPAN (MONTHLY) AUG. 7.55
SWiTZERLAND SEPT. 16 4.73
CANADA SEPT. 9 12.09
FRANCE JULY 8  14.32
NETHERLANDS (MONTHLY) FEB. 8.20
UNITED KINGDCH SEPT. 30 9.84
U.S. CCRPUEATE
AAA BONDS SEPT. 12.37
EURC-DOLLAR BCNDS JULY 10.06
CHART 10. STCCK INDICES
UNITED STATES SEPT. 28 174.91
UNITED KINGDCH SEPT. 28 153.22
CANADA SEPT. 28 253.70
GERMANY SEPT. 28 136.29
SWITZERLAND SEPT. 28 112.26
NETBEKLAMDS SEPT. 28 139.68
FKANCE SEPT. 28 139.06
JAPAN SEPT. 28 184.12
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