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DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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CHART 2

3-MONTH FORWARD EXCHANGE RATES

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

3-MONTH INTEREST RATES

PERCENT PER ANNUM

WEEKLY SERIES
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PERCENT PER ANNUM

CHART &

EURO-DOLLAR DEPOSIT RATES LonooN
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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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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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS

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

CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES
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CHART 1.

SEBRIES NAME

SPOT EXCHANGE RATES AND INDICES

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

INDICES,

WEIGHTED AVERAGE EXCHANGE VALUE INDICES,
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LAST VALUE PLOTTED

CHART 2. 3—-MONTH PORWARD EXCHANGE BATES, PREMIUM OR DISCOUNY
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DATE VALDE
ocT. 19 38.48
ocT. 19 0.42961%
oCcT. 19 38.31
oCT. 19 150.00
0CT. 19 81.17
OCT. 19 12.59
oCT. 19 47.42
oCT. 19 1.88767
0CT. 19 0.06327
oCT. 19 108.24
OCT. 19 112.49
oCT. 19 98.48
oCT. 19 60.67
ocr. 19 80.90
oCT. 19 56.72
oCT. 19 152.56
oCcT. 19 74.38
oC?T. 19 35.94
100
octr. 19 127.36
oCT. 19 138.03
OCT. 19 141.18
OCT. 19 120.82
oCT. 19 71.03
OoCT. 19 97.50
OoCT. 19 65.70
oCT. 19 187.99
oCT. 19 89.48
ocr. 19 40.79
oCcT. 19 67.91
OCT. 19 0.29
0CT. 19 0.42
oCT. 19 3.89
OCT. 19 -&.88
oCT. 19 5.58
CCTe 19 3.58%
oCT. 19 3.15
OCT. 19 -8.21



LAST VALUE PLOTTED
SERIES NAME DATE YALUE

CHABRT 3. GOLD PBICE IN LONDON, APTERNOON FIXING

U.5. DOLLARS PER FINE OODNCE 0CT. 19 396.73

CHART 4. CALL MONEY RAZES

U.S. FEDERAL FUNDS oCT. 19 S3.36
OVEBNIGHT EURO-DOLLAR DEPOSIZTS OCT. 19 9.44
UeKa OCT. 14 9.00
CANADA SEPT. 9 9.46
GERMANY OoCT. 14 5.50
EURG-DM 0CT. 21 5. 16
JAPAN oCT. 14 6.56
FRANCE 0CI. 4 12.38
NETHERLANDS JAN. 1 10.30
EURC—-SWISS FRANC 0CT. 21 1.75

CHART 5. 3—-MONTIH INTEREST RATES

U.Se 90-DAY CD*S, SECONDABY MARKET 0CT. 19 9.15
GERMAN INTERBANK LOAN OCT. 19 6. 14
JAPANESE EANK LOANS & DISCOUNTS oCT. 19 6.81
CANADIAN FIBANCE PAPER OCT. 19 9.29
INTERBANK STERLING ocT. 19 9.33
SWISS INTERBANK LOAN oCT. 19 3.97
HEIGHTED AVERAGE FOBEIGN INTEREST RATE OCT. 19 8.45

{6G=10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EURO-DOLLAR DEPOSIT BATES: LONDON

COVEBNIGHT OCT. 19 9.44
7-DAY oCT. 19 9.45
1-MONTH OCT. 19 9.42
3—-MONTH 0CT. 19 9.56
1-YEAR 0CT. 19 9.95

CHART 7. SELECTED EURO-DCLLAR AND U.S. MONEY MARKET RATES

OVERNIGHT EURO-DOLLAR DEPOSITS 0CT. 19 .44
U.S. FEDERAL FUNDS 0CT. 19 9.36
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMERTS oCT. 19 0.08
3-MONTH EURO-DOLLAR DEPOSIT BATE oCT. 19 9.56
J.S. 90-DAY CD'S, SECCNDAEY MARKET oCT. 19 9.15
DIFFERENTIAL 0CT. 19 0.41
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LAST VALUE PLOTTED
SERIES NAMNE DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3-MCNTH FPUNDS

EURC-DOLLAR DEPOSIT 0CT. 19 9.56
INTERBANK STERLING (LONDON), COVEBED 0CT. 19 9.76
DIFFERENTIAL 0CT. 19 -0.19
U.S~ COMMEBCIAL PAPER OCT. 19 8.97
CANADIAN FINANCE PAPER, CCVERED OCT. 19 9.59
DIFFERENTIAL oCcT. 19 -0.62
EURG-DOLLAR DEPOSIT OCT. 19 9.56
INTERBANK DM (FRAMNKFORT), COVERED OCT. 19 10.08
DIFFEBENTIAL 0CT. 19 -0.52
EURG-DOLLAR DEPOSIT 0CT. 19 9.56
SWISS INTERBANK, COVEREC oCT. 19 9.61
DIFFERENTIAL 0CT. 19 -0.05

CHART 9. LCNG TERM GOVERMENT BCMND YIELDS

UNITED STATES OCT. 14 11.60
GERMANY oCT. 7 8.13
JAPAN (MONTHLY) SEPT. 7.29
SWITZERLAND SEPT. 30 4.70
CANADA SEPT. 9 12.09
FRANCE JUuLY 8 18.32
NETHERLANDS (MONTHLY) MAY 8.85
UNITED KINGDOH 0CT. 14 10.06

U.S. CCRPORATE

AAA BONDS SEPT. 12.37
EURQC-DOLLAE BONDS JULY 10.06

CHART 10. STOCK INDICES

UNITED STATES OCT. 12 176.92
UNITED KINGDOM OCT. 12 152.16
CANADA OCT. 12 246.13
GERMANY OCT. 12 139.84
SWITZERLAND OCT. 12 114.64
NETHERLANDS oCT. 12 140.88
FRANCE OCT. 12 141.58
JAPAN 0CT. 12 184.94
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