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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
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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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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM

—

28

24,—

20

12 —

. S. FEDERAL FUNDS

I O N TR AR AT AT A AT A AT

FRANCE

JAPAN

PERCENT PER ANNUM

clo bbbt

24 |-

20

16

12 |-

EURO-SWISS
FRANC

LA Wl

CANADA

NETHERLANDS

-

10+

bbb b b b

cloto bbbt gl

24

20 |-

16 -

U.K. 2-DAY LOCAL AUTHORITY —

bbbt e

GERMANY

EURO-DM

—

cle bbbl

Digitized for FRASER
http://fraser.stlouisfed.org/

1981 1983

Federal Reserve Bank of St. Louis

1983

24

20

16

12

24

20

16

12

10+

20

16

12



PERCENT PER ANNUM

CHARI §

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonooN

AVERAGES FOR WEEK ENDING WEDNESDAY
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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
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PERCENT PER ANNUM
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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS

EURO-DOLLAR DEPOSITS

DASHED LINE
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PERCENT PER ANNUM

CHART 9

WEEKLY SERIES

LONG-TERM GOVERNMENT BOND YIELDS

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE RATIO SCALE
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CHART 1.

CHART 2.

LAST VALUE PLOTTED

SERIES JMAME DATE VALUE
SPFOT EXCHANGE RATES AND INDICES

NEEKLY AVERAGES, NOON BUYING RATES (U.S. CENIS)
GERMAN MNABK NOYV. 9 37.47
JAPANESE XYEN NOY. 9 0.42401
DUTCH GUILDER ¥OV. 9 33.44
U.K. POUND NO¥. 9 148.62
CANADIAN DOLLAR NOvV. 9 80.99
FRENCH FRANC NOV. 9 12.33
SWISS FEAXNC NOV. 9 46.12
BELGIAN FRANC NOV. 9 1.84512
ITALIAN LIRA ROV. 9 0.06181

INDICES, MARCH 1973 EASE RATES = 100
GERMAN HNABK NoV. 9 105.40
JAPANESE YER NO¥. 9 111.02
DUTCH GUILDER ¥ov. 9 95.99
U-K. POUND §oV. 9 60.11
CANADIAN DOLLAR ¥ov. 9 80.73
FRENCH EBRANC ROV. 9 55.54
SH1ISS FEANC NOV. 9 148.38
BELGIAN FRANC NOV. 9 72.71
ITALIAN LIRA NoY¥. 9 35.11

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, HMAR 1973 = 100

{G-10 COUNTRIES PLUS SWITZERLAND)
U.S. DOLLAR ¥OV. 9 129.74
GERBAN BARK NOV. 9 136.07
JAPANESE IEM BOV. 9 141,42
DUTCH GUILDER §OVe 9 119.18
U-K. POUND NOV. 9 73.49
CANADIAR DOLLAR NOV. 9 93.01
FRENCH FRANC NOYV. 9 65.24
SEISS FRANC FOV. 9 185.30
BELGIAN FRANC NOYV. 9 88.71
ITALIAN LIRA NOV. 9 40.41
SHEDISH KRONA NOV. 9 68.06
3-MONTH PORWARD EXCHANGE BATES, PREMIUM OR DISCCUNT

CANADIAN DOLLAR §ovV. 9 0.46
U.K. POUND NOV. 9 0.70
GEREAN MARK NOV. 9 3.94
FREBCH FRARC NOV. 9 -3. 19
SWISS FERANC NOV. 9 5.86
DUTCH GUILDER NOV. 9 3.64
JAPANESE IEN §OV. 9 3.49
ITALIAN LIRA NOY. 9 ~-7.21
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LAST VALUE PLOTTED
SERIES MNAME DATE VARUE

CHART 3. GQLD PRICE IN LCMDON, AETERNOON FIXING

U.S« DOLLABS PEB FINE OURCE §OV. 9 380.60
CHART 4. CALL RONEY BAIES
U.S~ FEDERAL FUXKDS NOY. 9 9.36
OVEBRNIGHT EURGC-LOLLAR DEPCSIIS §¥ovV. 9 9.41
UeKa NOV. & 9.06
CANADA SEPT. 9 9.46
GEBRMANY NOV. 4 5.60
EURQC—~DHN ¥OV. 11 5« 49
JAPAN NOV. 4 6.13
FRANCE NOV. 4 12.75
NETHERLANDS JAN. 1 10.30
EDRO-SHISS FRARC BOV. 11 1-90
CHART 5. 3~MONTH INIEREST RATES
U.Se 90-DAY CD'S, SECONDAEY MARKEY ¥oY. 9 9.40
GERBAN INTIERDANK LOAN ¥OY. 9 6.23
JAPANESE EARK LOANS & DISCOQURNTS NOV. 9 6.31
CANADIAN FIBANCE PAFER ¥oVvV. 9 9.32
INTERBANK STEBRLING §oV. 9 9.31
SH1SS IBTEBBAKK LCAKX BOY. 9 4.10
WEIGHTED AVEBRAGE FOREIGN INTEREST RATE BovV. 9 8.45
{G-10 COUNTRIES PLUS SEITZEBLAND)
CHART 6. EURQ-DCLLAR DEPOSIT RATES: LONDGR
OVEBNIGHT NOYV. 9 9.41
7-CaAY NOY. 9 $.53
3-MCNTH Jov. 9 9.84
6-MONTH H0V. 9 9.96
1-YEAR NOV. 9 10.25
CHART 7. SELECZIED EURO-DOLLAR AND U.S. MONBY MARKET RATES
CVERNIGHT EURC—-DOLLAR DEPOSITS HO¥. 9 9.41
U.S< FEBERAL FUMNDS ¥OV. 9 9.36
DIPFERENTIAL ADJ. FOR RESERVE REQUIREMENIS NOY. 9 0.05
3-MONTH EURC~-DOLLAR DEPCSIT RATE NV, 9 9.84
U.S- 90-DAY CD*S, SECONDARY MARKET ¥3Oov. 9 9.40
DIFFERERTIAL RQY¥. 9 D84
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LAST VALUE PLOTTED
SERJES MNAME DATE YALUE

CHART 8. INTEREST AREITRAGE, 3-MONTH FUNDS

EURC-DOLLAR DEPCSIT NOV. 9. 9.84
INTERBANK STERBRLING (LONDON), COVERED NOV. 9 10.02
DIFFERENTIIAL §OV. 9 -0. 18
U.S5. COMBERCIAL PAPER NOV. 9 9.12
CANKADIAN FINANCE PAPER, CCVERED yOov. 9 9.79
DIFFEBEBTIAL BOV. 9 -0.67
EURC-DOLLAR DEPGSIT NOY. $ 9.84
INTERBANK DM (FRANKFURT), COVERED NOV. 9 10.23
DIPFERENTIAL NOY. 9 -0.39
EURGC-DOILAR DEPCSIT NOV. 9 9.84
SHISS INTERBANK, COVERED §ovV. 9 10.02
DIFFERENIIAL NOY. 9 -0.18
CHART 9. LONG TEBM GOVERMENI BOND YIELDS
UNITED STATES NOV. & 11.75
GEBRBARY cCT. 28 8.06
JAPAN (MONTHLY) CCT. .22
SWITZERLAND CCT. 28 4.61
CANADA SEPT. 9 12.09
FRANCE SEPT. 2 13.94
RETHERLABDS (MONIHLY) MAX 8.85
UNITED RINGDOM NOV. & 9.90
U.S. CCRPOBAIE
AAA BONDS 0CT. 12.79
EURC-DCLLAR BONLS SEPI. 10.23
CHART 10. STOCK INDICES
UNITED SIATES NOV. 2 17131.21
UNIZED KINGDOHM ¥OV. 2 155.61
CANADA FBOV. 2 238.01
GERMANY ¥OV. 2 145.95
SWNITZERLAND NOVe 2 118.66
NETHERLANDS ¥ov. 2 131.88
FRANCE NOV. 2 141.78
JAPAN NOovV. 2 181.73
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