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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
6

10+

CANADIAN DOLLAR

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
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CHART 5

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES vronoon

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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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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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

RATIO SCALE RATIO SCALE
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SERIES NAME

CHART 1.

WEEKLY AVERAGES,

GEEMAN MARK
JAPANESE YEN
DUTCH GUILDER
UsKn POUND

SPOT EXCHANGE RATES AND INDICES

NCON BUYING RATES (U.S.

CANADIAN DGCLLAR

FRENCH FRANC
SWISS FERANC

BELGIAN FRANC
ITALIAN LIRA

INDICES,

GERMAN MRARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND

MARCH 1973 BASE RATES =

100

CANADIAN DCLLAR

FRENCH FERANC
SWISS FRANC

BELGIAN FERANC
ITALIAN LIRA

WEIGHTED AVERAGE

EXCHANGE VALUE INDICES,

{G-10 CCUNIRIES PLUS SWITZERLAND)

U.S~ DOLLAR
GERMAN MARK
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DUTCH GUILDER
U.K. POUND

CANADIAN DCLLAR
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ITALIAN LIEA
SWEDISH KBRBONA

CHART <.

3-MONTH FCHRWARD EXCHANGE BRATES,

CANADIAN DGLLAR
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GERMAN MAERK
FRENCH FRANC
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CENTS)

MAR 1973 =

LAST VALUE PLOTTED

PREMIUK CR DISCOUNT

DATE VALUE
DEC. 21 36.08
DEC. 21 0.42517
DEC. 21 32.13
DEC. 21 141.92
DEC. 21 80.02
DEC. 21 11.83
DEC. 21 45.21
DEC. 21 1.77136
DEC. 21 0.05950
DEC. 21 101.50
DEC. 21 111.32
DEC. 21 92.23
DEC. 21 57.40
DEC. 21 79.76
DEC. 21 53.29
DEC. 21 145.45
DEC. 21 69.80
DEC. 21 33.80
100
DEC. 21 133.80
DEC. 21 133.90
DEC. 21 145.75
DEC. 21 117.18
DEC. 21 69.79
DEC. 21 100.32
DEC. 21 64.00
DEC. 21 186.11
DEC. 21 87.18
DEC. 21 39.81
DEC. 21 67.68
DEC. 21 0.52
DEC. 21 0.97
DEC. 21 4.02
DEC. 21 -3.31
DEC. 21 5.75
DEC. 21 4.02
DEC. 21 3.63
DEC. 21 -6.75



LAST VALUE PLOTTED
SERIES NAME DATE YALDE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FI1XING

U.S. DOLLARS PER FINE OUNCE DEC. 21 379.44

CHART 4. CALL MNONEY RATES

U.5. FEDERAL FUNDS DEC. 21 9.62
OVERNIGHT EURC-DOLLAR DEPCSITS DEC. 21 9.46
UuKa DEC. 16 8.75
CANADA DEC. 9 9.55
GERMANY DEC. 16 S5.40
EURG-DH DEC. 23 5«30
JAPAN DEC. 16 6.50
FRANCE DEC. 16 11.75
NETHERLANDS JAN. 1 10.30
EUEGC~-SWISS FRANC DEC. 23 1.90

CHART 5. 3-MCNIH INTEREST RATES

U.S. 90-DAY CD'S, SECONDAKY MARKET DEC. 21 9.91
GERMAN INTERKBANK LCAN DEC. 21 6.46
JAPANESE EANK LOANS & DISCCUNTS DEC. 21 *%%3%%
CANADIAN FINANCE PAPEE DEC. 21 9.93
INTERBANK STERLING DEC. 21 9.46
SWISS INTEHBANK LOAN DEC. 21 4.65
KEIGHTED AVERAGE FOREIGN INTEREST RATE DEC. 21 8.71

{G=10 CCUNTRIES PLUS SWITZERLAND)

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON

OVEERNIGHT DEC. 21 9.46
7-CAY DEC. 21 9.63
1-MONTH DEC. 21 10.39
3-MONTH DEC. 21 10.36
6=-MCNTH DEC. 21 10.45
1-YEAR DEC. 21 10.75

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

OVEHNIGET EURCG-DCLLAR DEPCSITS DEC. 21 9.46
U.S. FEDERAL FUNDS DEC. 21 9.62
DIFFERENTIAL ADJ. FOR RESERVE BREQUIREMENTS DEC. 21 ~0.16
3-MONTH EUROC-DOLLAR DEPGCSIT RATE DEC. 21% 10.36
U.S5. 90-DAY CD*'S, SECCNDARY MARKET DEC. 21 9.91
DIFFERENTIAL DEC. 21 0.45
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEREST AKBIIRAGE, 3—-MGNTH FUNDS

EUKC-DCLLAR DEPCSIT DEC. 21 10.36
INTERBANK STERLING (LONDON), COVERED DEC. 21 10.46
DIFFSRENTIAL DEC. 21 -0.09
U.S. COMMERCIAL PAPER DEC. 21 9.80
CANADIAN FINANCE PAFPER, CCVERED DEC. 21 10.47
DIFFERENTIAL DEC. 21 -0.67
EURC-DOLLAR DEPUCSIT DEC. 21 10.36
INTERBANK DM (FEANKFUET), CCVEXRED DEC. 21 10.54
DIFFERENTIAL DEC. 21 -0.18
EURC~DOLLAE DEPGSIT DEC. 21 10.36
SWISS 1INTFREANK, COVEKED DEC. 21 10.46
DIFFERENTIAL DEC. 21 -0.10

CHART 9. LCONG TERH GCVERMENT BOND YIELDS

UNITED STATES DEC. 23 11.82
GERMANY DEC. 16 8.36
JAPAN (MONTHLY) 0CT. 7.22
SAITLERLAND DEC. 9 4.56
CANADA DEC. 9 12.00
FRANCE SEPT. 30 14.05
NETHERLANDS (MONTHLY) AUG. 9.03
UNITED KINGDOY DEC. 16 9.91

UeS. CCRPOEATE

AAA BONLS NOV. 12. 41
EURC-DOLLAR BCNES SEPT. 10.23

CHART 10. STOCK 1NDICES

UNITED STATES DEC. 21 170.23
UNITED KINGDCHM DEC. 21 169.73
CANADA DEC. 21 251.34
GERMANY DEC. 21 148.85
SWNITZERLAND DEC., 21 125.90
NETHERLANDS DEC. 21 147.49
FRANCE DEC. 21 150.63
JAPAN DEC. 21 188.87
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