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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
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AVERAGES FOR WEEK ENDING WEDNESDAY
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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

PERCENT PER ANNUM
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3-MONTH INTEREST RATES
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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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CHART 8

INTEREST ARBITRAGE: 3—-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
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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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SEKIES NAME

@

e CHART 1. SPCT EXCHANGE RATES AND INDICES

‘ WEEKLY AVERAGES, NOON BUYING RATES {U.S.
; GERMAN MARK

® JAPANESE YEN

DUTCH GUILDER
, U.K. POUND

CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC

L BELGIAN FRANC
ITALIAN LIRA
SWEDISH KRONA

INDICES, MARCH 1973 BASE RATES = 100

o GERMAN MARK
JAPANESE YEN

‘ DUTCH GUILDER
U.K. POUND
CANADIAN DCLLAR
FRENCH FRANC

o SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

WEIGHTED AVERAGE EXCHANGE VALUE INDICES,

| : {G-10 COUNTRIES PLUS SWITZEKLAND)

U.S. DOLLAR
GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOCLLAR
FRENCH FRANC
. SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SWEDISH KRONA

LAST VALUE PLOTTED

CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PKEMIUM OK DISCOUNT

CANADIAN DCLLAER
U.K. POUND
GERMAN MARK
FRENCH FRANC
SWISS FRANC
DUTCH GUILDER
JAPANESE YEN
ITALIAN LIRA

o

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

DATE  VALUE

CENTS)
MARCH 13 29,67
MARCH 13 0.38396
MARCH 13 26.22
MARCH 13 107.89
MARCH 13  71.82
MARCH 13 9,71
MARCH 13 34,86
MARCH 13 1. 47542
MAKCH 13 0.04747
MARCH 13 10.43
MARCH 13  83.46
MARCH 13 100.53
MARCH 13 75.28
MARCH 13 43,64
MAKCH 13 71.58
MARCH 13 43.76
MARCH 13 112.16
MARCH 13  58. 14
MARCH 13  26.97

MAR 1973 = 100
MARCH 13 161.48
MARCH 13 126,48
MARCH 13 153.46
MARCH 13 110.49
MARCH 13  60.71
MARCH 13 104,72
MARCH 13  60.60
MARCH 13 165.87
MARCH 13  84.04
MARCH 13  36.61
MARCH 13  66.42
MARCH 13  =2.09
MARCH 13 =3.93
MARCH 13 3.12
MARCH 13  =1.67
MARCH 13 3.70
MARCH 13 1.97
MARCH 13 3.06
MARCH 13  =5.27



LAST VALUE PLOTT

SERIES NAME DATE  VALUE
®
CHAKT 3. GCLD PRICE IN LONDCN, AFTERNOON FIXING
U.S. DOLLARS PER FINE OUNCE MARCH 13 290.06
é
CHART 4. CALL MONEY RATES ®
U.S. FEDERAL FUNDS MARCH 13 8.52 v
OVERNIGHT EURO-DOLLAR DEPCSITS MARCH 13 8. 16
U Ko MARCH 13 14,32
CANADA MARCH 13 10.15
‘ GERMANY MARCH 13 6. 11 @
| JAPAN MARCH 13 6. 34
| FRAKCE MARCH 13  10.7
| NETHEKLANDS MARCH 13 7.06
SWITZERLAND MARCH 13 2.45
| ®
CHART 5. 3-MONTH INTEREST RATES
U.S. 90-DAY CD'S, SECCNDARY MARKET MARCH 13 9,06
GERMAN INTEREANK LOAN MARCH 13 6. 50
JAPANESE EANK LCANS & DISCOUNTS MARCH 13 6.31
CANADIAN FINANCE PAPER MARCH 13  11.84 L
INTERBANK STE&LING MARCH 13  13.46
SWISS INTZRBANK LOAN MARCH 13 5.75
WEIGHTED AVERAGE FOREIGN INTEREST RATE MARCH 13 9.28
{G=10 COUNTRIES PLUS SWITZERLAND)
[
CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON
OVERNIGHT MARCH 13 8. 16
7-DAY MARCH 13 8. 50
1-MGNTH MARCH 13 8. 84 .
3-MONTH MARCH 13 9,34 e
6=-MONTH MARCH 13 9.99
1-YEAR MARCH 13 10.80 .
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES o
OVERNIGHT EURO-DOLLAER DEPOSITS ' MARCH 13 8. 16
U.S. FEDERAL FUNDS MARCH 13 8.52
DIFFERENTIAL MARCH 13 =0.36
| 3-MONTH EURO-DOLLAR DEPOSIT RATE MARCH 13 9.34
| U.S. 90-DAY CD'S, SECONDARY MARKET MARCH 13 9,06
DIFFERENTIAL MARCH 13 0.28
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SERIES NANME

CHART 8. INTEREST ARBIIRAGE, 3-MCNTH FUNDS

EURC-DOLLAR DEPCSIT
INTERBANK STERLING (LCNDON), COVERED
DIFFERENTIAL

0.5, COMMERCIAL PAPER
CANADIAN FINANCE PAPER, COVERED
DIFFERENTIAL

EURC-DOLLAR DEPCSIT
INTERBANK DM (FRANKFURT), COVERED
DIFFERENTIAL

EURO-DOLLAR DEEBCSIT
SW1SS INTERBANK, COVERED
DIFFERENTIAL

CHART 9. LONG TERM GOVERMENT BCOND YIELDS

Digitized for FRASER
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CHART 10. STOCK INDICES

UNITED STATES
UNITED KINGDOM
CANADA

GERMANY
SWITZERLAND
NETHERLANDS
FRANCE

JAPAN
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LAST VALUE PLOT
DATE

MARCH
MARCH
MARCH

MARCH
MARCH
MARCH

MARCH
MARCH
MARCH

MARCH
MARCH
MARCH

MARCH.

MARCH
DEC.
FEB.

MARCH
FEB.
DEC.

MARCH

FEB.

MARCH
MARCH
MARCH
MARCH
MARCH
MARCH
MARCH
MARCH

13
13
13

13
13
13

13
13
13
13

13
13

15

15

SO

VALUE

9.34
9. 40
-00 06

8.93
9. 69
-0.76

9. 34
9.67
"0. 33

9. 34
9.50
=04 17

11.87
7.59
6.36
4,91

12,30

12. 11
7.72

10.32

12.13

186.85
217.74
261,77
179.54
143.63
195. 77
206,88
262,67
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FEDERAL RESERVE statistical release

H.10 (512) MARCH 15, 1985 |

FOREIGN EXCHANGE RATES ®

FOR THE WEEK ENDING MARCH 15, 1985 ‘

The Board of Governors of the Federal Reserve System is advised that the Federal Reserve Bank of New York has certified for customs
purposes the following noon buying rates in New York City for cable transfers payabie in foreign currencies:

NONETARY (CURRENCY UNITS PER DOLLAR Y
COUNTRY UNIT NAR. 11 RAR. 12 HAR. 13 BAR. 14 MAK. 15
\
*A0STEALIA DOLLAR 70.30 69.60 69.45 69.02 68.88
AUSTRIA SCHILLING 23.643 23.700 23.913 23.780 23.740
DELGIUM FREANC 67.170 67.350 67.460 68.050 67.900
BEAZIL CRUZEIRO 4017.00 4088.00 4088.00 4161.00 4196.00
CANADA DOLLAR 1.3885 1.3865 1.3885 1.3895 1.3875
CHINA,P.F. YUAN 2.8758 2. 8556 2. 8641 2.8641 2.8641 )
DENMAKK KRONE 11.9440 11.9800 12.0225 12.0925 12.0675
FINLAND MARKKA 6.9410 6.9700 6.9725 7.0090 7.0025
FRANCE FRANC 10.2075 10.2300 10. 2450 10.3400 10.3200
| GEFPMANY De. MARK 3.3385 3.3460 3.3570 3.3855 3.3780
GREECE DRACHMA 142.150 142.500 142.500 143.500 143,600
HONG KONG DOLLAR 7.8030 7.8020 7.8030 7.8040 7.8020
INDIA RUPEE 13.0400 12.9200 13.0200 13.0600 13.1000
*IEKELAND POUND 93.20 92.90 92.90 92.00 91.90 o
ISRAEL SHEKEL NA NA NA NA NA
ITALY LIEA 2081.00 2099.00 2103.00 2127.00 2132.00
JAPAN YEN 259.25 260.10 260.25 260. 55 260.55
MALAYSIA RINGGIT 25975 2.5850 2.5865 2.5920 2.5935
e MEXICO PESO 244,7500 248.0000 250.0000 248.2500 248,.7500
NETHEKLANDS GUILDER 3.7790 3.7900 3.7970 3.8295 3.8215
*NEW ZEALAND DCLLAR 47.350 44.500 44,500 44.400 44,300
NORWAY KRONE 9.6075 9.6050 9.6300 9.6625 9.6350 o
PHILIPPINES PESO NA NA NA N NA
PORTUGAL ESCUDO 186.000 186.000 186.000 187.000 187.500
SINGAPORE DOLLAR 2.2650 2.2670 2.2675 2.2740 2. 2755
*SCUTH AFRICA RAND 49,85 50.25 49,85 49,00 49,00
SOUTH KCREA WON 849.60 848.60 849,40 849,20 851.50
SEAIN PESETA 185.900 185.550 185. 250 187.300 188.950
SKEI LANKRA KUPEE 26.783 26.783 26.833 26.833 26.863 ¢ ®
SWEDEN KRONA 9.5460 9.5500 9.5575 9.6050 9.5775
SKITZERLAND FRANC 2.8490 2.8400 2.8500 2.8800 2.8760
TAIRAN DOLLAR 39.440 39.470 39.470 39.450 39.480 .
THAILAND BAHT 28.380 28. 150 28, 220 28.220 28,220
*UNITED KINGDOM|POUND 108.85 108.85 108.60 108.05 108. 40
VENEZUELA BOLIVAR NA NA NA NA NA
MEMO: .l
$UNITED STATES |DOLLAR 160.20 160.55 160. 86 161.94 161.69

$#INDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S.

COONTRIES. MARCH 1973 = 100.

DOLLAR AGAINST CURRENCIES OF OTHER G-11
WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 CODNTRIES.

SERIES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AND EACK DATA, SEE "INDEX OF THE

WEIGHTED-AVERAGE EXCHANGE

VALUE OF THE U.S.

1578 FEDERAL RESERVE EULLETIN.

*VALUE IS U.S. CENTS
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.750
.950
.625

.000
.125
.275
.575

.750
.450
.750
.525

.600

oD D

[ - X- RN

(S A, .} O\ O 00O

(SRS, RC, 1T ]

(-2

.750
.531
.675
.150

775
.025
.525
.675

.800
.025
.950
.000

.900
.150
.100
.675

.550
.950
.400
.600

.450
.750
.800
.550

.725
.500
.850
.600

.625

b et bt ot
L, (SR S ) NN 0O NOo = 0O~ OO XV -

o

.750
.675
.900
.575

.550
.925
.G25
.031

.950
.094
.975
.950

.100
.525
.875
.625

.375
.669
.150
.450

.775
.859
.550
.700

.775
.650
.475
.500

.113

oSS

Pt bt o ot ot
(S 0= XC 1% ] [, 4€ J§, ) N0 ~NO W~ [ XV- TN Y V-X. ¥ XN

[-)

.750
.475
.575
.050

.825
.875
.825
.450

.541
.313
.975
.975

.325
.250
.325
.625

.625
.606
.562
.225

.650
.450
.625
.475

.925
.600
.000
.525

775

oond

Pt ok ot bt Pt ot
(SR HC T} [, AC JU, ¥ -3 AN O = (N = 00 O~ VOoON~N

~

.750
.700
.875
. 325

.525
.625
.750
.500

.525
.200
.125
.950

.900
.063
.450
.175

.600
.600
.525
.125

.675
775
.625
.650

.850
.688
.750
.625

.063

AN

vuad

v o

.950
.250
.700
.500

.375
.275
.938
.700

.125
.025
.150
.875

.625
.850
.975
.925

.375
.800
.600
.000

.150
.275
.800
.375

.175
.719
.850
.500



CANADIAN CALL MONEY
NSA

1978-

1978-

1978-
1978-
1978-

1979~
1979-
1979-
1979-
1979-

1980-
1980-
1980-
1980-
1980~

1981~
1981-
1981~
1981-
1981~

1982-
1982-
1982~
1982-
1982-

1983-
1983-
1983-
1983~
1983~

1984~
1984-
1984-
1984~
1984-

1985-
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1
13
25
37
49

13
25
37
49

13
25
37
49

13
25
37
49

37
49

o

Pt ot ot ot ot

© HHOWVK VRWYW ONWVIL M-

-t [l

.031
.200
.825
.600
.650

.250
.625
.400
.300
.850

.000
.900
.450
.100
.100

.000
.500
.000
.800
.250

.750
.600
.400
.900
.900

.563
.950
.850
.900
.250

.750
.250
.375
.800
.475

.000

P ot ot ok ot ot ot ot ok ot
NOHDN (WOCOoOOD VNN

O HHEOWOVWYW VOWOVOVY ow

Ll [

.025
.050
.550
.500
.638

.150
.625
.600
.250
.200

.600
.000
.100
.550
.000

.650
.550
.063
.700
.630

.300
.700
.400
.030
.350

.675
.000
.250
.900
.100

.200
.125
.250
.950
.025

.000

bt bt et

—
W NVoOor oOo~N~NN

Pt ot ot
voLn

.025
.188
.594
.900
.500

.000
.500
.31

.503
.900

.000
.500
.542
.650
.100

.550
.350
.100
.800
.124

.100
.625
.125
.600
.950

.700
.200
.313
.850
.800

.250
.675
.625
.125
.700

.200

bt bt et ok okt ot ot
VOLN MO 00000 000N

Pt ok et
O ONOVO 0000000

PERCENT

.875 7.260
.075 7.300
.000 8.200
.200 8.781
NYY2333323%8

.000 11.100
.000 10.400
.650 10.500
.250 11.000
NIY233333333

.800 12.750
.000 14.600
.296 10.400
.450 9

.600 17.000

.600 16.600
.500 17.180
.600 18.050
.250 18.583
. 167 %3333 3 3 % %

.150 14.200
.300 14.950
.000 15.600
.650 12.625

.600

. 750 %% 3 3% % %
.500 9.250
.350 9.050

.850 8.750
.550 9.625
G 17 %95 % % % %

.600 9.675
.725 10.000
.725 11.225
.225 12.031
. 08 3363 % % % 3 3 % %

.575 9.500

VOO N~N

O OO0

Pt ot et
= b OO

3

.150
.000
.050
.025

.600
.600
.200
.900

.150
.6640
.000
.625

.600
.800
.250
.950

.300
.400
.600
.813

.000
.050
.250
.000

.600
.000
.075
.875

.500

O O00N N

Pt ot ot ot
—Noo

O 00 O 00

.300
.150
.725
.750

.400
.950
.600
.700

.450
.364
.190
.850

.200
.650
.688
.210

.000
.850
.125
.500

.650
.350
.750
.250

.475
.050
.325
.250

.500

D 00 00 O\

O \O \O 00

ot
=N 00O

.825
.075
.656
.750

.300
.000
.625
.150

.050
. 482
.175
.700

.250
.063
.900
.2640

.600
.050
.320
.050

.950
.150
.000
.250

.325
.938
.375
.975

.500

0000 ~N~

N \O 00O

i ot
=N \O O

.130
.750
.700
.950

.350
.638
.550
.150

.300
.502
.250
.650

.200
.750
.200
.875

.750
.688
.190
.950

.000
.750
. 375
.250

.400
.219
.075
.625

.050

00 0O~N~N

Pk Pt o
NOoO~O

OO OO

Pt et
= =D O

.200
.950
.675
.875

.800
.000
.350
.000

.400
.450
.125
.400

.000
.600
.600
.650

.950
.150
.550
.150

.200
.100
.000
.250

.475
.675
.850
.500

.750

D 00 00 N

Pt ok ot i
bt © bt ot

\O 00 00 \O

bt o ot
=N OO

.500
.050
.175
.450

.100
.000
.600
.450

.300
.650
.550
.600

.900
.€20
.600
.250

.800
.550
.125
.550

.050
.950
.950
.250

.550
.550
.100
.450

.150

O NN 00

O \O 00 00

=t et ot
- 00

.175
.875
.750
.200

.000
.550
.667
.670

.000
.750
.188
.300

.000
.6400
.125
.600

.000
.950
.600
.750

.550
.500
.000
.250

.750
.781
.500
.625




FRANKFURT CALL MONEY

NSA

1978-
1978~
1978-
1978~
1978~

1979-
1979-
1979-
1979-
1979-

1980-
1980-
1980-
1980~
1980-

1981~
1981-
1981-
1981-
1981-

1982-
1982-
1982~
1982-
1982-

1983~
1983~
1983-
1983~
1983~

1984~
1984~
1984~
1984~
1984~

1985-

.
.
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. bt ed Pt ok et
U it LIV ANV VO OFMY ONOWY ONUDDL WWWDSW

.090
.060
.630
.450
.470

.225
.612
.510
.020
.340

775
.530
.820
.420
.480

.050
.540
.800
.960
.600

.512
.500
.025
.970
.200

.100
.010
.012
.630
.550

.870
.510
.500
.500
.520

.675

Ptk ot d et

U LULLILILT LULTLILILYT ANV VE OMKEKEEY VOV oL n

CAWWWW

.310
.480
.520
.470
.500

.036
.990
.510
LG40
.750

.340
.700
.890
.370
.220

.080
.970
.970
.950
.500

.260
.680
.000
.960
.000

.900
.017
.040
.500
.500

.580
.530
.537
.520
.520

.500

et et et et
U it LUV INOVOVOY OFMEMY VOOV OOUTMWUIWKN WWWWW

.160
.500
.500
.490
.320

.070
.360
.61
.66
.390

.590
.233
.240
.040
.000

.080
.560
.950
.990
.560

.840
.G67
.020
.910
.990

.510
.820
.070
.520
L6470

.560
.520
.510
.570
.G60

.520

Pt (et et et
Ui LU LLTLID LT ANV VY OO VRV VOULIULIWN WWWWW

®
PERCENT
.600 3.490
.500 3.510
.530 3.500
.490 3.410
. 033226 % %X
.6460 1.640
.217 5.120
.560 5.390
.700 8.310
. 050333 %26 % %
.530 7.620
.760 8.840
.940 9.610
.960 8.930
.212 8.833
.040 9.030
.083 10.200
.960 11.910
.980 11.180
L 333HMANRNNNX
.860 10.000
.680 9.440
.010 9.000
.860 7.510
. 000333 3 % 3 3 X% X
.860 6.000
.840 4.970
.050 5.000
.540 5.510
. 550 %3336 5 3 % % %
.530 5.510
.510 5.500
.540 5.550
.590 5.620
. 525 %% % %% % %% X%
.G60 5.540

Pt bt et
bt et et \O 00 \0 \0 00 oo NWWW

[
N®OOvo

(S A%, 0E,E,}

v,

b3

.230
.500
.660
.070

.840
.100
.930
.250

.020
.100
.600
.870

.150
.725
.940
.030

.020
.500
.990
.500

.990
.020
.000
.510

.530
.387
.530
.600

.910

Pt Pt et
oo [S,2C,RC, 2% ,) ~Nwovo bt ot pd O [« XV-X~¥. ] [ - N8, J¥') NWNWNW

]

.220
.500
.000
.160

.720
.140
.030
.320

.310
.020
.530
.970

.020
.720
.970
.000

.010
.110
.000
.100

.600
.000
.020
.500

.510
.530
.510
.570

.960

bt ok fd ot
oo, No o bt P\ = et VOO~ (= Y- X§ X7 Nwww

vunuow;m

(%]

.220
.500
.100
.560

.600
.080
.120
.400

.900
.950
.620
.040

.200
.690
.000
.010

.040
.819
.000
.010

.500
.000
.070
.510

.680
.530
.540
.510

.570

WNWW

NONUDn W

— et b o
N0V bt N\ VOO~

(S 0%, AF X}

(SRS, RC, AT ]

.500
.500
.900
.000

.920
.180
.370
.790

.560
.612
.060
.000

.160
.810
.840
.000

.100
.000
.900
.000

.780
.025
.030
.550

.520
.510
.520
.540

.490

—WWW

00N O

bt b ot et
© bt bt et

—
(S0, S, ¢} (SR RV, R ] (=N X X~}

=)

Nounps

.510
.510
.160
.580

.040

.580
.760

.080
.662
.900
.990

.700
.862
.980
.887

.010
.900
.670
.987

.850
.000
.010
.525

.530
.540
.620
.530

.010

Pt bt ot ot
(SR, JC 48] [ Y- XV-2V-) ON=~O 00 \O \O 00 ~N~NouUmas NWWW

(SRS, R0, JE ]

)

.520
.500
.370
.125

.230
.637
.260
.350

.700
.700
.120
.750

.650
.900
.000
.550

.960
.000
.110
.980

.800
.020
.030
.520

.500
.512
.500
.475

.110

WWWW

Pt ot et ot
[C, 2%, 4%, R§ ] ANOVO OMMO ©0 \O \O 00

o,

2= )

.700
.500
.420
.480

.270
.550

.140

.510
.900
.140
.320

.650
.750
.990
.610

.540
.000
.990
.990

.180
.010
.120
.550

.500
.537
.520
.640




INTERBANK STERLING - THWO DAY PERCENT
NSA
1978- 1 6.563 6.400 6.200 6.150 6.325 5.725 5.900 5.950 6.050 6.125 6.075 7.650
1978- 13 10.250 5.775 5.350 6.500 7.325 7.281 7.500 7.925 8.250 8.281 8.275 10.200
1978~ 25 10.375 9.900 9.775 9.450 10.200 10.800 10.175 9.650 9.125 8.900 8.781 8.625
1978~ 37 8.625 8.825 9.000 8.900 8.700 9.125 9.225 9.925 9.525 11.500 11.781 11.775
1978- 49 11.850 11.906 11.675 11. 31333333 %%
1979- 1 11.438 11.525 11.50 11.550 11.875 12.075 13.250 13.250 13.575 13.100 12.675 12.925
1979- 13 13.000 12.825 11.67 12.125 12.075 12.250 12.063 12.075 11.850 11.563 11.525 11.250
1979~ 25 13.900 13.900 14.400 164.375 13.975 13.950 14.200 14.050 14.275 14.000 14.063 164.063
1979- 37 13.875 14.175 13.788 14.000 13.950 13.775 14.000 14.200 14.050 14.050 17.125 16 .575
1979- 49 16.275 15.900 16 .531 16 . G58X%X XXX %% X
1980~ 1 16.875 16.600 17.750 18.250 17.625 17.625 17.925 16.950 17.300 14.099 17.075 15.800
1980~ 13 17.219 17.675 17.083 16.750 17.063 17.375 17.500 17.200 16.450 17.125 16.375 16 .575
1980~ 25 16.850 17.975 17.975 17.000 16.663 17.000 17.525 16.800 16.025 16.900 16 .844 16.725
1980- 37 16.150 16.500 15.875 16.050 15.925 17.000 18.475 17.425 16.325 15.575 16.225 14.900
1980- 49 13.998 13.600 13.825 13.775 14.417
1981- 1 13.469 13.425 14.156 14.500 16.175 14.150 14.125 14.150 16.375 15.950 12.025 12.125
1981- 13 12.000 11.400 11.575 12.167 12.175 11.625 10.850 11.250 11.750 11.300 9.650 10.900
1981- 25 11.100 11.175 11.375 12.000 12.225 12.708 12.300 12.050 12.850 12.750 12.906 12.375
1981- 37 13.325 14.100 14.46425 15.675 15.531 15.500 15.525 15.700 15.100 15.425 15.600 15.275
1581- 49 14.675 14.775 14.625 16, G58XHXXNXX XX
1982- 1 14.625 14.550 14.625 16.450 14.400 14.300 14.200 14.350 14.300 14.250 13.875 13.575
1982~ 13 13.275 12.525 11.958 13.063 13.275 12.667 12.781 13.300 13.150 13.09¢4 12.976 12.600
1982- 25 12.475 12.750 12.594 12.525 12.425 12.525 11.825 11.550 11.500 11.500 11.063 10.950
1982~ 37 10.875 10.875 10.875 10.700 10.225 10.125 10.263 10.125 9.250 9.200 8.825 9.950
1982- 49 10.725 10.563 10.625 10.563%xx%%xX%%%
1983~ 1 10.469 10.300 11.250 11.344 11.025 11.100 11.375 11.450 11.300 11.175 11.075 10.813
1983- 13 10.750 10.583 10.750 10.325 10.275 10.354 10.350 10.263 10.200 10.219 9.975 10.000
1983- 25 9.550 9.588 9.350 8.725 9.400 9.375 8.975 8.925 9.175 9.325 9.625 9.300
1983~ 37 9.625 9.725 9.825 9.400 9.000 8.963 9.063 9.075 9.038 9.088 8.938 8.900
1983- 49 8.938 9.025 8.788 8.9 3BHHHXNKNNXX
1984- 1 9.063 9.113 8.913 9.113 9.100 9.088 9.138 9.138 9.025 9.125 9.063 8.663
1984- 13 8.600 8.563 8.313 8.475 8.563 8.547 8.000 6.925 7.950 7.125 7.675 8.825
19864~ 25 8.531 8.050 8.650 9.338 11.975 12.113 12.150 12.025 11.325 11.000 10.969 10.900
* 1984~ 37 10.475 1N.475 10.300 10.563 10.800 10.725 9.825 10.675 10.525 10.400 10.000 9.500
1984- 49 9.450 2.350 8.975 9. 167 XHHHHNXKX
1985- 1 9.188 8.725 10.050 11.950 12.975 14.050 14.100 13.925 13.700 14.138 14.325
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PARIS CALL MONEY

NSA

1978- 1
1978- 13
1978- 25
1978~ 37
1978- 49

1979- 1
1979- 13
1979- 25
1979~ 37
1979- 49

1980- 1
1980~ 13
1980- 25
1980- 37
1980- 49

1981- 1
1981- 13
1981~ 25
1981- 37
1981- 49

1982- 1
1982- 13
1982~ 25
1982~ 37
1982~ 49

1983- 1
1983~ 13
1983- 25
1983~ 37
1983~ 49

19846~ 1
19846~ 13
1984~ 25
1984~ 37
1984- 49

1985- 1
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.094
.625
.875
.350
.625

719
.675
.925
.625
.000

.250
.850
.725
.250
.850

.734
.950
.000
.425
.688

.375
.800
.825
.125
.888

.800
.700
.625
.600
.375

.844
.150
.025
.900
.150

.250

Pt b ot ot e ok ok ot ot et

OO OFNNK NN NN

.850

.625
.225
1656

.825

.175
.000
.150

.838
.625
.438
.525
.788

.797
.225
.400
.100
.613

. 325
.000
.525
.125
.838

.825
.750
.588
.725
.850

.325
.900
.713
.000
.638

.613

bt bt ot ok ok o ket et

ot et
00 00

NSO OFNNN NN ONNNO000

.825
.525
.600

.750

.925
.525
.47
.62
.250

.100
.250
.350
.388
.888

.638
.250
.825
.500
15.

.238
.000
.225
.050
.888

.725
.400
.538
L6475
.525

.250
.200
.925
.700
.000

.525

325

OFNNM OO NO NN

Pt ot ek ok okt et

PERCENT

.850 8.825
.625 8.350
.325 7.500
.000 6.950
. 59 G 33 3 3 ) X X %
.400 6.613
.000 6€.875
.900 9.375
.450 11.625
R'E133333¢8 333
.850 12.100

.200 12.688
.175 12.141
.625 11.475
.875 11.000

.750 10.725
.250 12.250
.750 18.325
.500 17.550
113333333333

.125 15.175
.600 16 .650
.000 15.000
.000 164.000
. 86 3533 5 % 3 % X %

.650 12.613
.575 12.500
.300 12.438
.675 12.688
. 09 GXHKHNHXKH

.200 12.075
.850 11.917
.075 11.475
.400 11.238
. 896 %363 X X 3 % 3 %

.388 10.563

AN

*

.625
.617
.550
.975

.725
.938
.G75
.668

.100
.525
.050
.531

.813
.250
.175
.825

.800
.675
.000
.000

.650
.575
.200
.275

.650
.375
.538
.075

.600

AN O

.450
.188
.175
.975

.675
.925
.313
.688

.325
.500
.725
.113

.700
.275

-900

.219
.450
.975
.800

775
.600
.550
.050

.125
.281
.663
.675

.569

AN O

.500
.063
.475
.938

.825
.200
.650
.675

.800

.700
-850

.000
.600
.500
.750

.650
.375
.625
.500

.788
.344
.550
.063

.625
.600
.050
.763

.738

.500
.000
.250
.075

.500
.200
.406
.750

.400
.906
.175
.750

.775
.500
.500
.781

.138
.281
.500
.200

.850
. 344
.844
.625

.025
.825
.600
.344

.675

OANNO

.500

.250
.950

.575
.594
.500
.175

.975
.684
.156
.688

.575
.000
.500
775

.175
.219
.500
.188

.875
.375
.488
.606

.475
.250
.000
.G63

.588

OANNO

.500
.825
.000
.950

.950
.875
.450
.025

.300
.288
.263
.725

.625
.000
.400
.625

.450
.250
.350
.100

.875
.638
.188
.350

.475
.313
.850
.250

713

NNV

.275

.250
.625

.875
.875
.500
.975

.750
.388
.250
.675

.750
.000
.375
.650

.200
.150
.125
.100

.875
.500
.525
.950

.638
.594
.750
.875



10KYO0 CALL MONEY PERCENT *

NSA
1978- 1 5.250 4.950 4.750 4.750 4.800 4.875 4.850 4.750 4.850 5.000 5.000 4.325
1978- 13 4.550 4.225 4.125 4.125 4.125 4.125 4.063 4.000 4.025 4.125 4.025 3.900
1978~ 25 4.100 4.325 4.325 4.350 4.500 4.525 4.500 4.350 4.300 4.350 4.525 4.525
1978- 37 4.200 4.050 4.200 4.250 4.225 4.100 4.050 4.200 3.975 3.750 3.875 4.075
1978~ 49 4.475 4.656 4.550 G . 531 %% XX %
1979~ 1 4.625 4.325 4.225 4.175 4.375 4.625 4.325 4.250 4.400 4.600 4.550 4.625
1979- 13 4.725 4.738 4.713 4.863 5.100 5.100 5.063 5.100 5.075 5.200 5.225 5.163
1979- 25 5.363 5.488 5.%75 5.563 5.563 5.888 6.513 6.625 6.700 6.700 6.713 6.781
1979- 37 6.813 6.775 6.828 6.738 6.6838 6.688 6.763 6.888 7.388 7.525 7.638 7.713
1979- 49 7.913 8.093 8.000 8 . 0G7 %XHIHHHHHX
1980- 1 8.266 8.113 8.025 7.988 8.125 8.150 8.125 8.700 9.450 9.488 9.525 10.813
1980- 13 12.157 12.163 12.094 12.100 12.275 12.388 12.359 12.375 12.600 12.750 12.700 12.650
1980- 25 12.638 12.538 12.530 12.650 12.713 12.625 12.763 12.594 12.425 12.075 11.550 11.525
1980~ 37 11.375 11.313 11.359 11.375 11.250 11.047 11.075 16.963 10.625 9.475 9.250 9.281
1980- 49 9.469 9.563 9.495 9.338 9.513
1981- 1 9.063 8.844 8.888 8.963 8.825 8.719 8.500 8.488 8.613 8.400 8.013 7.613
1981- 13 7.500 7.363 7.175 7.050 7.109 7.1646 7.100 7.038 7.000 6.988 7.025 7.165
1981- 25 7.100 7.215 7.250 7.288 7.200 7.325 7.325 7.263 7.250 7.163 7.238 7.46425
1981~ 37 7.297 7.078 7.163 7.238 7.075 6.888 6.988 6.975 6.800 6.738 6.766 6.888
1981- 49 7.100 6.488 6.413 6 . 7 19333 % %%
1982- 1 6.578 6.450 6.609 6.650 6.588 6.663 6.563 6.6438 6.650 6.638 6.563 6.610
1982- 13 6.863 7.163 7.163 7.113 7.213 7.125 7.113 7.175 7.213 7.213 7.188 7.238
1982- 25 7.088 7.238 7.175 7.225 7.175 7.188 7.150 7.300 7.275 7.088 7.050 7.050
1982- 37 6.953 6.900 7.050 6.975 6.969 6.838 6.888 6.797 6.738 6.700 6.6641 6.650
1982- 49 6.988 7.050 6.888 6 . 797 XAFHHK KK X
1983- 1 6.531 6.588 6.625 6.675 6.725 6.650 6.594 6.375 6.650 6.850 6.700 6.578
1983~ 13 6.638 6.463 6.363 6.188 6.188 6.229 6.094 6.025 6.050 6.100 6.200 6.138
1983- 25 6.125 6.388 6.288 6.325 6.388 6.400 6.463 6.513 6.525 6.388 6.438 6.550
1983- 37 6.475 6.406 6.661 6.700 6.656 6.513 6.288 6.100 6.031 5.975 5.875 6.088
1983- 49 6.300 6.450 6.475 6 . 51 32333 % X X
1984~ 1 6.063 6.000 6.025 6.038 6.125 6.163 5.950 5.700 6.313 6.513 6.325 6.359
1984~ 13 6.513 6.375 6.038 5.775 5.688 5.792 5.641 5.625 5.725 5.875 5.950 5.788
1984~ 25 5.813 5.950 6.038 6.013 5.984 6.013 6.113 6.138 6.150 6.000 6.100 6.313
1984~ 37 6.213 6.138 6.475 6.125 6.172 6.000 6.088 6.288 6.213 6.038 6.000 6.156
1984- 49 6.225 6.500 6.350 6 . G5 3IHANHHXKHHX
1985- 1 6.638 6.078 6.150 6.138 6.263 6.163 6.172 6.125 6.175 6.413 6.338
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ZURICH CALL MONEY PERCE

NSA
1978- 1 0.0 3NN NN¥k 0.125 0.0 0.0
1978- 13 0.250 0.250 0.125 0. 12536353 % % %
1978- 25 0.625 0. 501026 3 3 36 36 36 36 X X 3 3 36 2 6 % X X 1.500
1978- 37 0.0 0.0 0.375 0.0 0.0
1978- 49 0.0 0.0  EXNNNNNX 0.0  JEXNNNXNX
1979- 1 XXMM INNNX [N 3333333333 3333333 0.0
1979- 13
1979= 25 33363636 3 5 3 36 3 3 3 I I X 3 36 X 6 X6 X I 26 X 36 X
1979 — 37 3636366556 36 36 36 6 6 3 3 3 26 26 26 3 X 3 X X )X XX
1979 GO 36363636 26 36 36 36 3 X 3 3 3 I 36 I X X 3 36 I€ 36 3 3 € 36 I€ I6 J€ 26 X 3 3 6 36 26 I6 X6 X I6 I6 X X X %
1980 1 23636366 96 5 36 2 X I I 3 3 H X X 1.000 1.000 0.500
1980- 13 1.500 2.375 4.000 6.575 5.400
1980- 25 2.600 2.000 2.6400 4.300 3.000
1980- 37 2.200 2.650 1.100 1.350 1.800
1980- 49 2.550 2.500 0.350 4.275 7.333
1981- 1 2.500 2.917 1.500 2.200 7.375
1981- 13 %.100 6.000 6.100 G.167 8.700
1981- 25 2.500 5.300 5.400 4.6450 2.100
1981- 37 6.100 7.300 0.000 7.300 7.600
1981- 49 5.150 4.200 2.200 7 . 500335 3€ 5 3 3 3 %
1982- 1 §.750 4.750 3.250 5.800 5.000
1982- 13 8.000 1.900 2.250 2.100 1.800
1982- 25 1.700 1.550 2.200 1.900 1.100
1982- 37 1.500 1.500 4.200 1.700 1.300
1982- 49 1.200 0.750 1.350 1. 500 %555 %% X %
1983- 1 1.200 1.000 1.000 1.000 2.100
1983- 13 2.300 2.833 3.800 3.100 4.100
1983- 25 3.975 4.500 3.050 3.500 3.075
1983- 37 2.850 2.500 2.800 1.700 2.6400
1983- 49 4.500 1.800 1.750 G . 250256 %3 5 5 X % %
1984- 1 "1.625 1.650 1.575 1.400 6.100
1984- 13 3.700 1.975 1.700 1.500 1.333
1984- 25 2.600 4.250 2.650 3.600 3.150
1984- 37 2.600 2.575 4.000 2.400 1.725
1984- 49 1.800 1.450 1.900 9. 87 5XXXNNNKNNX
1985- 1 2.375 4.038 2.800 2.500 3.850
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