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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
6 [ -/ —1 24
CANADIAN DOLLAR -+ ITALIAN LIRA ~
6 0
el | [ 1 ' L lulululuulnluhx | L oo bbbt 2a
- - _
6 — - 12
| DUTCH GUILDER _
+
0 - — 6
U. K. POUND +
6 |- -~ 6
— — L —
2 L1 L dodebd o b g L] LD dphetohidoddoid s
— /1 r— -1 18
12 - -
- GERMAN MARK - SWISS FRANC 12
6 p—
- — 6
+
'O i |
L LD oo b L RN 0
8 [ H + ~ 12
FRENCH FRANC JAPANESE YEN
+
0 8
8 - a
+
16 - 0
24 | — 4
1] EEnnmnmnmmnmnmnmny s L dobbdedbnbobodid s

1981 1983 1981 1983

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



U.S. DOLLARS PER FINE QUNCE
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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
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CHART S

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES vLonpDoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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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
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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
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CHART 10

INDUSTRIAL STOCK INDICES
WEEKLY SERIES

RATIO SCALE RATIO SCALE
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SEBRIES BRAME

CHART 1. SPOT EBXCHANGE RATES AMND INDICES

WEEKLY AVEBAGES, MGON BUYING RATRS (U.S. CENTS)
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BAR 1973 =

LAST VALUE PLOTTED

CHART 2. 3-MONTH FORBARD EXCHANGE RATES, PREAIUN OR DISCCQUI?T
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DATE VALUE
BOV. 23 372.08
NOV. 23 1.82483
NOV. 23 33.05
NOY. 23 147.09
NOV. 23 80.80
5OV. 23 12.18
NOV. 23 45.87
BOoV. 23 1.82263
80¥V. 23 0.06127
NOV. 23 104.23
¥Oov. 23 111.23
NOY. 23 94.89
NOV. 23 59.49
§OV. 23 80.53
¥OV. 23 54.87
BOV. 23 1417.56
NOV. 23 71.82
NOV. 23 34.80
100
NOV. 23 130.80
NOV. 23 135.31
NOV. 23 142.78
NOV. 23 118.52
BOV. 23 71.18
NOoY. 23 99.44
NOY. 23 185.47
§OV. 23 88. 16
¥OV. 23 40.31
R0Y. 23 672.97
OV, 23 0. 44
»ov. 23 0.68
V. 23 3.78
gV, 23 5.80
§0¥. 23 3.61
oY, 23 3.45
v, 23 -7.25



LAST VALUE PLOTTBRD
SERIES NAME DATE VALUE

CHART 3. GOLD PRICE 1IN LCMNDON, AFTERNOCHN FIXING

U.S. DOLLABS PER FINE CUNCE BOV. 23 375.50

CHART 4. CALL MCNEY RAIES

U.S. FELCERAL FUMDS §oVv. 23 9.26
OVEENIGHT EURC-DOLLAR DEPCSITS BOV. 23 9.18
U.Ke NOV. 18 9.13
CANADA §0VvV. & 9.39
GERMANY NOV. 18 S5¢35
EURC-DN 80¥. 25 5.45
JAPAN §ov. 18 5.88
FRANCE BGV. 18 12.63
NETHERLANDS JAR. 1 10.30
EURC-SHISS FRANC NOV. 25 0.92

CHART 5. 3-MCNTH INTEBRESY RATES

U.S. 90-DAY CL*S, SECCNLDARY MARKET §OV. 23 9.39
GERMBAN INTEREANK LCAN NOV. 23 6.26
JAPANESE EANK LCANS & DISCGUNTS NOV. 23 6.31
CANADIAN FINANCE PAPES NOV. 23 9.42
INTERBANK SIEBRLING §OV. 23 9.29
SWISS INIERBAKK LCAN NOV. 23 4.15
WEIGHIEDP AVERAGE FOREIGN INTEREST RATE ¥0V. 23 8.50

(G-1C CCUNIEIES PLUS SKITZERLAND)

CHABRT 6. EURC-DCLLAR DEPCSIT RATES: LONDON

CVEBRNIGHT NOV. 23 9.18
1-MCNTH 3OV. 23 S.44
3-MCNTH BOV. 23 9.84
6-MCNTH B0V, 23 9.98
1-YEAR BOY. 23 10.29

CHART 7. SELECTED EURG-DOLLAR ANL U.S. MONEY MARKEZT RAZES

OVEENIGHT EURC-LOLLAR DEPCSIIS §OV. 23 9.18
U.S. FEBERAL FUMDS MOV. 23 9.26
DIFFEREBTIAL ADJ. FCR RESERVE REQUIRENENTS Ngv. 23 -0.08
3~-NONIH EURC-DOLLAR DEPQSIT RATE ¥0Vv. 23 9.84
U.S. 90-DAY CL'S, SECONDARY MARKE?T NOY. 23 .39
DIFFEREXNTIAL §0V. 23 0. 45
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LAST VALUE PLOITED
SEBEIES NAME DAIE VALOB

CHABRT 8. INTEREST AREIIRAGE, 3—-MCEIH FUNDS

EUEC-DOLLAR DEPCSIT ¥OY. 23 9.84
INTERBANK SIEBLING (LCHDON), COVERED NOYV. 23 9.99
DIFFERENIIAL N0V. 23 -3.15
U.S. COMMERCIAL PAPEER NOV. 23 9.11
CANADIAN FINANCE EAERER, CCVERED NOV. 23 9.87
DIFFEBREBIIAL ¥OV. 23 -0.76
EURC-DOLLAE DEPCSIT §OV. 23 9.84
INTERBANK DN (FEAMKFURT), CCVERED §OV. 23 10. 10
DIFFERENTIAL NOV. 23 ~0.26
EURC—-DOLLAR DEFCSIT 30¥. 23 .84
SWISS INIERBANK, COVERED ¥OV. 23 10.01
DIFFERENIIAL ¥0V. 23 ~-0.17

CHART 9. LONG TEEM GGVERMENT BOMND YIELDS

UNITIED STAIES §ov. 18 11.70
GEREARY NOY. 11 8.05
JAPAN (BOKTHLY) oCT. 7.22
SRITIZERLAND RBOV. 11 .62
CANADA §OV. & 11.71
FRANCE SEPT. 2 13.9%
NETHEELANDS (BMOMIHLY) BAY 8.85
UBI1ED KINGDON BOV. 18 9.67

U.S. CGRPOBAIE

AAA BONDS 0oCt. 12.79
EURC-DOLLAR EGNLS SEPT. 10.23

CHART 10. STIOCK INDICES

UNITIED STATES BOV. 16 123.66
UNIIED K1INGDON NOoY¥. 16 158.91
CANADA EQY. 16 283,14
GEREANY ¥0V. 16 147.04
SWIIZERLAND BOY. 16 117.46
NETHERLARDS 50v. 16 138.52
FRANCE §0V¥. 16 144.70
JAPAN Y. 16 1083.35

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





