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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 
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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 

NT PER ANNUM PERCENT PER AN 

U . S . CD S 

WEIGHTED AVERAGE 
FOREIGN RATE 

U.K. INTERBANK STERLING 

FRENCH INTERBANK RATE 

CANADIAN FINANCE CO. 
- \ PAPER 

i i I i i h i l l i 

GERMAN INTERBANK RATE -

-

_ \ ^ NETHERLANDS INTERBANK RATE __ 

JAPANESE GENSAKI RATE 

l ! I I I I I I I I 

1 
SWISS INTERBANK RATE -

- Wu, -

1 1 u l i i h i l l i 

1983 1985 1983 1985 

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



2 4 

20 

16 

12 

8 

4 

2 4 

20 

16 

12 

8 

4 

2 4 

20 

16 

12 

8 

4 

CHART 6 

EURO-DOLLAR DEPOSIT RATES LONDON 

AVERAGES FOR WEEK ENDING WEDNESDAY 

ENT PER ANNUM PERCENT PER Al 
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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 
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CHART 9 

LONG-TERM GOVERNMENT BOND YIELDS 
WEEKLY SERIES 
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CHART 10 

INDUSTRIAL STOCK INDICES 
WEEKLY SERIES 

RATIO SCALE 
1 9 6 9 = 1 0 0 
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S E R I E S NAME 

) 
CHART 1 . SPOT EXCHANGE BATES AND I N D I C E S 

L A S T VALUE PLOTTED 
DATE VALUE 

WEEKLY AVERAGES, NOON BUYING BATES 

GEBflAN BABK 
J A P A N E S E YEN 
DUTCH G U I L D E B 
U . K . POUND 
CANADIAN DOLLAB 
FRENCH FBANC 
S W I S S FBANC 
B E L G I A N FBANC 
I T A L I A N L I B A 
SWEDISH KBCNA 

I N D I C E S , MARCH 1 9 7 3 BASE BATES = 1i 

( U . S . C E N T S ) 

MAI 1 3 1 . 9 7 
MAY 1 0 . 3 9 6 1 2 
MAY 1 2 8 . 2 7 
MAY 1 1 2 2 . 2 8 
MAY 1 7 3 . 1 3 
MAY 1 1 0 . 4 8 
MAY 1 3 8 . 2 1 
MAY 1 1 . 5 9 1 4 2 
MAY 1 0 . 0 5 0 0 6 
MAY 1 1 1 . 0 2 

GERMAN MASK MAY 8 9 . 9 4 
J A P A N E S E YEN MAY 1 0 3 . 7 2 
DUTCH G U I L D E B MAY 8 1 . 16 
U . K . POUND MAY 4 9 . 4 6 
CANADIAN DOLLAB MAY 7 2 . 8 9 
FRENCH FBANC MAY 4 7 . 2 3 
S W I S S FBANC MAY 1 2 2 . 9 2 
BELGIAN FRANC MAY 6 2 . 7 1 
I T A L I A N L I B A MAY 2 8 . 4 4 

:CHTED AVERAGE EXCHANGE VALUE I N D I C E S , MAS 1 9 7 3 = 1 0 0 
C G - 1 0 COUNTRIES P L U S SWITZERLAND) 

U . S . DOLLAB MAY 1 5 0 . 8 9 
GERMAN MARK MAY 1 2 9 . 7 4 
J A P A N E S E YEN MAY 1 4 9 . 6 9 
DUTCH GUILDER MAY 1 1 3 . 0 9 
U . K . POUND MAY 6 5 . 7 2 
CANADIAN DOLLAB MAY 1 0 0 . 8 2 
FBENCH FRANC MAY 6 2 . 17 
S W I S S FBANC MAY 1 7 2 . 5 3 
B E L G I A N FBANC MAY 8 6 . 0 3 
I T A L I A N L I B A MAY 3 6 . 6 0 
SWEDISH KRONA MAY 6 6 . 5 9 

CHART 2 . 3-MONTH FOBWARD EXCHANGE B A T E S , PREMIUM OR DISCOUNT 

CANADIAN DOLLAR MAY 1 - 1 . 2 9 
U . K . POUND MAY 1 - 3 . , 8 9 
GERMAN MARK MAY 1 2 . 7 9 
FBENCH FRANC MAY 1 - 1 . 8 9 
S W I S S FBANC MAY 1 3 . 4 4 
DUTCH GUILDEB MAY 1 1. 6 7 
J A P A N E S E YEN MAY 1 2 . 3 8 
I T A L I A N L I B A MAY 1 - 4 . 4 4 
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S E R I E S NAME 
L A S T VALUE PLOTTED 

DATE VALUE ( 

CHART 3 . GOLD P R I C E IN LONDON, AFTERNOON F I X I N G 

U . S . DOLLARS PER F I N E OUNCE MAY 1 3 2 0 . 4 7 

CHART 4 . CALL MONEY BATES 

U . S . FEDERAL FUNDS MAY 1 8 . 3 5 
OVERNIGHT EURO-DOLLAR D E P O S I T S MAY 1 8 . 1 8 
U . K . MAY 1 1 2 . 8 5 
CANADA MAY 1 1 0 . 2 5 
GERMANY MAY 1 5 . 8 6 
JAPAN MAY 1 6 . 0 5 
FRANCE MAY 1 1 0 . 3 1 
NETHERLANDS MAY 1 6 . 9 7 
SWITZERLAND MAY 1 1 0 . 2 5 

CHART 5 . 3—MONTH I N T E R E S T RATES 

U . S . 9 0 - D A Y C D ' S , SECONDARY MARKET MAY 1 8 . 2 7 
GERMAN INTERBANK LOAN MAY 1 5 . 9 4 
J A P A N E S E GENSAKI RATE MAX 1 6 . 2 5 
CANADIAN FINANCE PAPER MAY 1 1 0 . 0 3 
INTERBANK S T E R L I N G MAY 1 1 2 . 6 5 
S W I S S INTERBANK LOAN MAY 1 5 . 2 8 
FRENCH INTERBANK RATE MAY 1 1 0 . 3 8 
NETHERLANDS INTERBANK RATE MAY 1 6 . 9 5 
WEIGHTED AVERAGE FOREIGN I N T E R E S T RATE MAY 1 8 . 6 4 

{ G - 1 0 COUNTRIES P L U S SWITZERLAND) 

CHART 6 . EURO-DOLLAR D E P O S I T R A T E S : LONDON 

OVERNIGHT 
7 -DAY 
1-MONTH 
3-MONTH 
6-MONTH 
1 - Y E A R 

MAY 
MAY 
MAY 
MAY 
MAY 
MAY 

8. 18 
8.28 
8 . 3 1 
8 . 5 8 
8 . 9 1 
9 . 6 1 

CHART 7 . S E L E C T E D EURO-DOLLAR AND U . S . MONEY MARKET RATES 

OVERNIGHT EURO-DOLLAR D E P O S I T S MAY 1 8 . 1 8 
U . S . FEDERAL FUNDS MAY 1 8 . 3 5 
D I F F E R E N T I A L MAY 1 - 0 . 1 8 

3 -MONTH EURO-DOLLAR D E P O S I T RATE MAY 1 8 . 5 8 
U . S . 9 0 - D A Y C D ' S , SECONDARY MARKET MAY 1 8 . 2 7 
D I F F E R E N T I A L MAY 1 0 . 3 1 
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S E R I E S NAME 
L A S T VALOB P L O T T E D 

D A T E VALUE 

CHART 8 . I N T E R E S T A B B I T R A G E , 3-MONTH FUNDS 

EURO-DOLLAR D E P O S I T 
INTERBANK S T E R L I N G ( L O N D O N ) , COVERED 
D I F F E R E N T I A L 

U . S . COMMERCIAL PAPER 
CANADIAN F I N A N C E P A P E R , COVERED 
D I F F E R E N T I A L 

EURO-DOLLAR D E P O S I T 
INTERBANK DM ( F R A N K F U R T ) , COVERED 
D I F F E R E N T I A L 

EURO-DOLLAR D E P O S I T 
S W I S S I N T E R B A N K , COVERED 
D I F F E R E N T I A L 

MAI 1 8 . 5 8 
MAY 1 8 . 6 4 
MAY 1 — 0 . 0 6 

MAY 1 8 . 1 6 
MAY 1 8 . 7 1 
MAY 1 - 0 . 5 5 

BAY 1 8 . 5 8 
MAY 1 8 . 7 7 
MAY 1 - 0 . 1 9 

MAY 1 8 . 5 8 
MAY 1 8 . 7 7 
MAY 1 - 0 . 1 9 

CHART 9 . LONG TERM GOVBRHENT BOND Y I E L D S 

UNITED S T A T E S 
GERMANY 
JAPAN (MONTHLY) 
SWITZERLAND 
CANADA 
FRANCE 
NETHERLANDS (MONTHLY) 
UNITED KINGDOM 

U . S . CORPORATE 

AAA BONDS 

A P R I L 2 6 1 1 . 2 7 
A P R I L 1 2 8 . 2 2 

J A N . 6 . 2 9 
APRIL 1 9 4 . 7 8 
MARCH 2 2 1 2 . 16 
A P R I L 2 6 1 1 . 9 5 

D E C . 7 . 7 2 
A P R I L 2 6 1 0 . 12 

F E B . 1 2 . 1 3 

CHART 1 0 . STOCK I N D I C E S 

UNITED STATES 
UNITED KINGDOM 
CANADA 
GE3HANY 
SWITZERLAND 
NETHERLANDS 
FRANCE 
JAPAN 

A P R I L 2 4 1 8 7 . 2 6 
A P R I L 2 4 2 1 1 . 6 1 
A P R I L 2 4 2 6 2 . 2 6 
A P R I L 2 4 1 8 3 . 16 
A P R I L 2 4 1 4 0 . 9 8 
A P R I L 2 4 2 0 1 . 9 0 
A P R I L 2 4 2 1 4 . 9 3 
A P R I L 2 4 2 5 3 . 3 0 
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FEDERAL RESERVE statistical release 

H.10 (512) 

FOREIGN EXCHANGE RATES 

FOR THE WEEK E N D I N G SAY 3 , 1 9 8 5 

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 payable in foreign currencies: 

COUNTRY 
MONETARY 

U N I T 
(CURRENCY U N I T S PER DOLLAR) 

COUNTRY 
MONETARY 

U N I T A P R . 2 9 A P R . 3 0 MAY 1 MAY 2 MAT 3 

• A U S T R A L I A DOLLAR 6 5 . 4 5 6 4 . 4 5 6 4 . 6 0 6 5 . 3 0 6 6 . C O 
A U S T R I A S C H I L L I N G 2 1 . 8 7 0 2 1 . 7 5 3 2 1 . 7 7 3 2 2 . 3 0 0 2 2 . 4 8 5 
BELGIUM FRANC 6 2 . 6 5 0 6 2 . 3 5 0 6 3 . 3 0 0 6 3 . 8 0 0 6 4 . 8 0 0 
B R A Z I L C R U Z E I R O NA NA NA NA 5 0 2 0 . 0 0 
CANADA DOLLAR 1 . 3 6 8 3 1 . 3 6 7 0 1 . 3 6 8 8 1 . 3 7 3 5 1 . 3 8 1 5 
C H I N A , P . B . YUAN 2 . 8 6 8 0 2 . 8 5 9 3 2 . 8 5 9 3 2 . 8 5 9 3 2 . 8 5 9 3 
DENMARK KRONE 1 1 . 2 3 5 0 1 1 . 1 8 7 5 1 1 . 3 6 3 5 1 1 . 4 3 5 0 1 1 . 5 9 0 0 
F I N L A N D MARKKA 6 . 5 0 0 0 6 . 4 7 8 0 6 . 5 4 2 5 6 . 5 8 7 5 6 . 6 7 0 0 
FRANCE FRANC 9 . 5 0 0 0 9 . 4 5 0 0 9 . 6 0 2 5 9 . 6 8 0 0 9 . 8 1 0 0 
GERMAN! D . MARK 3 . 1 1 0 0 3 . 0 9 8 0 3 . 1 4 9 0 3 . 1 7 7 5 3 . 2 1 9 0 
G R E E C E DRACHMA 1 3 6 . 6 0 0 1 3 7 . 5 0 0 1 3 7 . 3 0 0 1 3 9 . 1 0 0 1 4 0 . 7 0 0 
HCNG KONG DOLLAR 7 . 7 8 1 0 7 . 7 7 9 5 7 . 7 8 4 5 7 . 7 8 9 0 7 . 7 8 5 0 
I N D I A R U P E E 1 2 . 5 0 0 0 1 2 . 4 3 0 0 1 2 . 5 5 0 0 1 2 . 6 5 0 0 1 2 . 6 2 0 0 

• I R E L A N D POUND 1 0 0 . 3 0 1 0 1 . 2 0 9 9 . 4 0 9 8 . 6 5 9 7 . 3 0 
I S R A E L S H E K E L NA NA NA NA NA 
I T A L Y L I R A 1 9 8 9 . 0 0 1 9 8 5 . 0 0 2 0 1 1 . 0 0 2 0 2 2 . 0 0 2 0 4 4 . 0 0 
J A P A N YEN 2 5 2 . 7 0 2 5 1 . 5 0 2 5 2 . 7 5 2 5 2 . 9 5 2 5 3 . 8 5 
MALAYSIA R I N G G I T 2 . 4 8 4 0 2 . 4 7 5 0 2 . 4 7 8 0 2 . 4 8 5 0 2 . 4 8 9 5 
MEXICO P E S O 2 4 8 . 5 0 0 0 2 4 8 . 5 0 0 0 2 4 7 . 5 0 0 0 2 4 7 . 7 5 0 0 2 4 8 . 2 5 0 0 
NETHERLANDS G U I L D E R 3 . 5 2 0 0 3 . 5 0 3 0 3 . 5 5 9 0 3 . 5 8 0 0 3 . 6 3 5 0 

•NEW ZEALAND DOLLAR 4 5 . 4 5 0 4 5 . 4 0 0 4 5 . 3 5 0 4 5 . 3 0 0 4 5 . 3 5 0 
NORWAY KRONE 8 . 9 7 5 0 8 . 9 4 7 5 9 . 0 4 5 0 9 . 0 9 2 5 9 . 2 0 0 0 
P H I L I P P I N E S P E S O NA NA NA NA NA 
PORTUGAL ESCUDO 1 7 7 . 5 0 0 1 7 5 . 5 0 0 1 7 7 . 0 0 0 1 7 9 . 0 0 0 1 8 2 . 0 0 0 
S I N G A P O R E DOLLAR 2 . 2 2 6 0 2 . 2 2 5 0 2 . 2 2 7 5 2 . 2 3 7 5 2 . 2 3 7 0 

• S O U T H A F R I C A RAND 5 1 . 2 0 5 1 . 4 0 5 0 . 5 2 5 0 . 2 0 4 9 . 8 5 
SOUTH KOREA 9 0 8 8 6 8 . 6 0 8 6 8 . 1 0 8 6 7 . 7 0 8 6 8 . 7 0 8 6 9 . 7 0 
S P A I N P E S E T A 1 7 4 . 8 0 0 1 7 3 . 6 0 0 1 7 5 . 3 0 0 1 7 7 . 3 0 0 1 7 8 . 7 0 0 
S R I LANKA R U P E E 2 7 . 2 6 2 2 7 . 3 1 3 2 7 . 3 0 0 NA 2 7 . 3 6 3 
SWEDEN KRONA 9 . 0 3 0 0 9 . 0 1 2 5 9 . 1 1 2 5 9 . 1 4 0 0 9 . 2 5 0 0 
S W I T Z E R L A N D FRANC 2 . 6 1 3 0 2 . 6 0 0 0 2 . 6 4 0 0 2 . 6 6 0 0 2 . 7 1 1 0 
TAIWAN DOLLAR 3 9 . 9 6 0 3 9 . 9 7 0 3 9 . 9 4 0 3 9 . 9 2 0 3 9 . 9 2 0 
T H A I L A N D BAHT 2 7 . 6 6 0 2 7 . 5 4 0 2 7 . 5 5 0 NA 2 7 . 7 3 0 

• U N I T E D KINGDOM POUND 1 2 3 . 0 0 1 2 4 . 1 0 1 2 2 . 3 5 1 2 2 . 0 5 1 2 0 . 7 0 
VENEZUELA B O L I V A R NA NA NA NA NA 

MEMO: 
fUNITED S T A T E S DOLLAR 1 5 0 . 3 7 1 4 9 . 7 0 1 5 1 . 5 7 1 5 2 . 4 1 1 5 4 . 1 3 

MAY 3 , 1 9 8 5 

# I N D E X OP W E I G H T E D AVERAGE EXCHANGE VALUE OF 0 . S . DOLLAR A G A I N S T C U R R E N C I E S OF OTHER G - 1 1 
C O U N T R I E S . MARCH 1 9 7 3 = 1 0 0 . W E I G H T S ARB 1 9 7 2 - 7 6 GLOBAL TRADE O F EACH O F THE 1 0 C O U N T R I E S . 
S E R I E S R E V I S E D AS O F AUGUST 1 9 7 8 . FOR D E S C R I P T I O N AND BACK DATA, S E E " I N D E X OF THE 
W E I G H T E D - A V E R AGE EXCHANGE VALUE OF THE U . S . D O L L A R : R E V I S I O N " ON PAGE 7 0 0 O F T H E AUGUST 
1 9 7 8 F E D E R A L R E S E R V E B U L L E T I N . a 

• V A L U E I S U . S . C E N T S " 
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AMSTERDAM INTERBANK LOAN RATE - 3MO PERC 

1 9 8 0 - 1 1 2 . 5 6 3 1 2 . 8 0 0 1 2 . 1 5 0 1 1 . 3 2 5 1 1 . 1 5 0 
1 9 8 0 - 1 3 1 0 . 8 2 5 1 1 . 2 0 0 1 1 . 2 5 0 1 0 . 8 7 5 1 0 . 4 5 0 
1 9 8 0 - 2 5 1 0 . 8 2 5 1 0 . 4 2 5 1 0 . 4 7 5 1 0 . 3 2 5 1 0 . 1 8 8 
1 9 8 0 - 3 7 1 0 . 5 0 0 1 0 . 6 2 5 9 . 8 5 0 1 0 . 1 0 0 1 0 . 1 0 0 
1 9 8 0 - 4 9 9 . 8 5 0 9 . 9 0 0 9 . 8 0 0 9 . 5 2 5 9 . 2 5 0 

1 9 8 1 - 1 9 . 2 1 9 9 . 3 7 5 9 . 4 1 3 9 . 3 7 5 9 . 3 6 3 
1 9 8 1 - 1 3 1 0 . 3 0 0 1 0 . 3 5 0 1 0 . 2 7 5 1 0 . 3 7 5 1 0 . 6 5 0 
1 9 8 1 - 2 5 1 1 . 8 2 5 1 1 . 6 7 5 1 1 . 8 2 5 1 1 . 9 0 0 1 2 . 3 7 5 
1 9 8 1 - 3 7 1 2 . 6 2 5 1 2 . 3 7 5 1 2 . 8 0 0 1 2 . 6 2 5 1 2 . 3 2 5 
1 9 8 1 - 4 9 1 1 . 0 5 0 1 1 . 0 0 0 1 1 . 0 5 0 1 1 . , 0 0 0 * * * * * * * * * 

1 9 8 2 - 1 1 0 . 7 1 9 1 0 7 3 8 1 0 . 5 5 0 1 0 . 2 2 5 1 0 . 1 5 0 
1 9 8 2 - 1 3 8 . 2 8 1 8 . 2 1 3 8 0 8 3 8 . 0 5 0 8 . 2 5 0 
1 9 8 2 - 2 5 8 . 9 0 0 8 . 9 2 5 9 0 5 0 9 0 1 3 8 . 9 0 0 
1 9 8 2 - 3 7 7 8 5 0 7 . 8 2 5 7 7 2 5 7 . 7 8 8 7 . 3 1 3 
1 9 8 2 - 4 9 5 8 6 3 5 . 9 3 8 5 . 5 1 3 5 , 3 0 0 * * * * * * * * * 

1 9 8 3 - 1 5 . 2 0 0 4 . 9 3 8 4 . 8 7 5 4 . 9 5 0 4 9 7 5 
1 9 8 3 - 1 3 4 . 0 8 8 4 . 3 3 3 4 . 9 5 0 5 . 4 0 8 5 . 2 7 5 
1 9 8 3 - 2 5 5 . 4 0 0 5 . 4 2 5 5 . 4 7 5 5 . 6 0 0 5 . 6 2 5 
1 9 8 3 - 3 7 6 . 2 0 0 6 . 2 0 0 6 . 0 5 0 6 . 0 8 8 6 . 0 7 5 
1 9 8 3 - 4 9 6 . 2 0 0 6 . 2 6 3 6 . 3 3 8 6 . 0 6 3 * * * * * * * * * 

1 9 8 4 - 1 5 . 9 8 8 5 . 9 5 0 6 . 0 8 8 6 . 0 1 3 5 . 9 7 5 
1 9 8 4 - 1 3 6 . 1 3 8 6 . 1 0 0 6 . 1 6 3 5 . 9 7 5 5 . 9 3 8 
1 9 8 4 - 2 5 6 . 0 3 8 6 . 1 2 5 6 . 1 3 8 6 . 3 5 0 6 . 5 1 3 
1 9 8 4 - 3 7 6 . 3 1 3 6 . 2 7 5 6 . 1 2 5 6 . 2 0 0 6 . 3 1 3 
1 9 8 4 - 4 9 5 . 8 3 8 5 . 8 2 5 5 . 7 8 8 5 . 6 4 6 * * * * * * * * * 

1 9 8 5 - 1 5 . 6 8 8 5 . 7 6 3 5 . 8 3 8 5 . 8 6 3 5 . 9 8 8 
1 9 8 5 - 1 3 6 . 8 8 8 6 . 8 1 3 6 . 8 1 3 6 . 8 3 8 6 . 7 2 5 

PERCENT * 

1 1 . 3 7 5 
1 0 . 4 2 5 
1 0 . 1 0 0 

9 . 7 2 5 

9 . 5 0 0 
1 1 . 5 3 1 
1 3 . 2 0 0 
1 2 . 5 5 0 

1 0 . 1 3 8 
8 . 5 2 5 
8 . 8 1 3 
7 . 0 2 5 

4 . 8 3 8 
5 . 6 6 3 
5 . 5 7 5 
6 . 0 7 5 

5 . 9 0 0 
5 . 9 0 6 
6 . 4 6 3 
6 . 1 7 5 

6 . 4 0 0 

1 1 . 7 2 5 
1 1 . 1 5 0 

9 . 6 2 5 
9 . 3 7 5 

9 . 6 5 0 
1 1 . 4 7 5 
1 3 . 2 7 5 
1 2 . 7 2 5 

1 0 . 2 0 0 
8 . 5 0 0 
8 . 9 5 0 
6 . 6 2 5 

4 . 8 7 5 
5 . 5 0 0 
5 . 6 6 3 
6 . 0 5 0 

5 . 9 3 8 
5 . 9 1 3 
6 . 3 3 8 
6 . 0 6 3 

6 . 9 6 3 

1 1 . 9 5 0 
1 1 . 1 2 5 

9 . 4 2 5 
9 . 3 7 5 

9 . 9 7 5 
1 1 . 7 0 0 
1 3 . 4 2 5 
1 2 . 7 0 0 

9 . 9 3 8 
8 . 7 7 5 
9 . 1 2 5 
6 . 4 5 0 

4 . 8 1 3 
5 . 4 5 3 
6 . 1 2 5 
6 . 0 6 3 

5 . 9 7 5 
6 . 1 6 3 
6 . 3 2 5 
6 . 0 1 3 

6 . 9 6 3 

1 2 . 4 5 0 
1 1 . 1 7 5 

9 . 7 7 5 
9 . 1 7 5 

1 1 . 2 0 0 
1 2 . 2 2 5 
1 3 . 5 7 5 
1 2 . 3 5 0 

9 . 6 0 0 
8 . 6 8 8 
8 . 8 0 0 
6 . 2 5 0 

4 . 5 6 3 
5 . 7 0 3 
6 . 1 0 0 
6 . 1 8 8 

5 . 9 8 8 
6 . 0 7 5 
6 . 2 6 3 
5 . 9 3 8 

7 . 1 1 3 

1 2 . 6 7 5 
1 1 . 3 0 0 

9 . 9 3 8 
9 . 4 7 5 

1 1 . 0 7 5 
1 1 . 8 7 5 
1 3 . 6 0 0 
1 1 . 3 7 5 

9 . 2 8 8 
8 . 5 1 6 
8 . 4 6 3 
6 . 3 5 0 

4 . 5 1 3 
6 . 1 0 0 
6 . 0 0 0 
6 . 2 0 0 

6 . 0 3 8 
6 . 1 1 3 
6 . 2 5 0 
5 . 9 1 3 

7 . 2 6 3 

1 1 . 9 2 5 
1 1 . 0 5 0 
1 0 . 3 7 5 

9 . 6 5 0 

1 0 . 4 2 5 
1 2 . 0 6 3 
1 3 . 8 2 5 
1 1 . 1 5 0 

9 . 1 6 3 
8 . 5 7 5 
7 . 9 7 5 
6 . 3 3 8 

4 . 5 1 3 
6 . 4 0 0 
6 . 0 3 8 
6 . 1 8 8 

6 . 0 3 8 
6 . 0 4 7 
6 . 2 0 0 
5 . 9 1 3 

7 . 3 6 3 

1 1 . 2 0 0 
1 0 . 8 7 5 
1 0 . 5 5 0 

9 . 7 5 0 

1 0 . 1 5 0 
1 1 . 7 0 0 
1 3 . 7 0 0 
1 1 . 1 5 0 

8 . 3 5 0 
8 . 7 5 0 
7 . 9 6 3 
6 . 5 1 3 

4 . 1 8 8 
5 . 9 7 5 
6 . 1 5 0 
6 . 1 5 0 

6 . 1 5 0 
6 . 1 2 5 
6 . 2 6 3 
5 . 7 3 8 

7 . 1 6 3 
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JAPANESE GENSAKI RATE PERCENT x 

1 9 8 0 - 1 x x x x x x x x x x x x x x x x x x x x x x x x x x x * 
1 9 8 0 - 1 3 1 2 . 6 5 4 1 2 . 7 2 2 1 2 . 8 4 1 
1 9 8 0 - 2 5 1 1 . 4 9 9 1 1 . 0 5 6 1 0 . 8 5 5 
1 9 8 0 - 3 7 1 1 . 1 6 9 1 1 . 2 8 1 1 1 . 4 2 5 
1 9 8 0 - 4 9 9 . 9 1 3 1 0 . 0 7 1 9 . 9 7 5 

1 9 8 1 - 1 9 . 0 4 6 8 . 4 9 2 8 . 3 4 6 
1 9 8 1 - 1 3 7 . 3 3 3 6 . 8 4 8 6 . 8 5 0 
1 9 8 1 - 2 5 7 . 4 1 9 7 . 2 6 4 7 . 1 8 6 
1 9 8 1 - 3 7 7 . 2 9 5 7 . 2 5 8 7 . 1 6 8 
1 9 8 1 - 4 9 6 . 9 8 6 6 . 6 0 8 6 . . 5 6 3 

1 9 8 2 - 1 6 . 4 6 4 6 . , 3 9 5 6 . 4 0 3 
1 9 8 2 - 1 3 6 . 4 2 0 6 . 4 6 0 6 . 5 2 4 
1 9 8 2 - 2 5 7 . 1 6 8 7 . 2 1 4 7 . 1 7 8 
1 9 8 2 - 3 7 7 . 2 4 5 7 . 2 1 2 7 . 0 9 7 
1 9 8 2 - 4 9 7 . 0 4 8 6 . 9 8 8 6 . 9 0 0 

1 9 8 3 - 1 6 . 6 9 6 6 . 5 2 9 6 . 4 1 2 
1 9 8 3 - 1 3 6 . 7 0 9 6 . 4 9 4 6 . 3 9 6 
1 9 8 3 - 2 5 6 . 4 9 7 6 . 4 8 9 6 . 4 6 5 
1 9 8 3 - 3 7 6 . 6 9 1 6 . 7 2 1 6 . 7 0 9 
1 9 8 3 - 4 9 6 . 4 4 9 6 . 4 5 9 6 . 4 6 5 

1 9 8 4 - 1 6 . 4 7 0 6 . 3 5 9 6 . 3 6 0 
1 9 8 4 - 1 3 6 . 4 0 7 6 . 3 1 2 6 . 3 0 6 
1 9 8 4 - 2 5 6 . 3 5 9 6 . 3 3 6 6 . 3 1 6 
1 9 8 4 - 3 7 6 . 3 1 8 6 . 3 2 1 6 . 3 3 7 
1 9 8 4 - 4 9 6 . 3 4 4 6 . 3 4 5 6 . 3 3 3 

1 9 8 5 - 1 6 . 2 9 2 6 . 2 8 1 6 . 2 6 7 
1 9 8 5 - 1 3 6 . 3 0 1 6 . 2 6 6 6 . 2 6 8 

1 2 . 8 8 4 
1 0 . 9 0 6 
1 1 . 3 1 6 

9 . 7 4 3 

8 . 3 6 6 
6 . 8 2 6 
7 . 1 8 9 
7 . 1 6 3 

1 2 . 6 0 7 
1 1 . 1 4 3 
1 0 . 7 5 6 

9 . 5 0 1 

8 . 2 7 0 
6 . 7 5 1 
7 . 1 5 7 
7 . 1 7 3 

6 . 5 3 5 x x x x x x x x x 

6 . 4 1 9 6 . 3 7 2 
6 . 5 9 9 6 . 6 5 9 
7 . 1 6 5 7 . 1 6 8 
7 . 0 2 0 6 . 9 8 9 
6 . 8 2 5 x x x x x x x x x 

6 . 4 2 1 6 . 5 2 3 
6 . 3 3 9 6 . 2 4 0 
6 . 4 6 3 6 . 4 7 4 
6 . 6 1 3 6 . 6 0 0 
6 . 4 3 5 x x x x x x x x x 

6 . 3 3 7 6 . 3 0 6 
6 . 2 6 5 6 . 2 2 6 
6 . 3 0 2 6 . 3 0 1 
6 . 3 1 3 6 . 3 0 5 
6 . 3 1 6 x x x x d x x x x 

6 . 2 6 1 
6 . 2 6 1 

6 . 2 6 2 
6 . 2 4 6 

12 .228 
1 1 . 3 4 3 
10 .620 

8 . 2 4 8 
6 . 7 8 0 
7 . 1 2 7 
7 . 1 2 6 

6 . 3 7 5 
6 . 6 7 1 
7 . 1 1 9 
6 . 9 9 0 

6 . 5 9 5 
6 . 2 0 8 
6 . 4 7 9 
6 . 5 9 6 

6 . 3 1 2 
6 . 1 7 3 
6 . 3 0 1 
6 . 3 0 5 

6 . 2 5 9 

8 . 2 1 2 
1 2 . 0 5 2 
1 1 . 5 2 6 
1 0 . 0 1 5 

8 . 5 8 7 
1 2 . 0 6 1 
1 1 . 5 5 5 

9 . 6 0 5 

9 . 5 1 0 
1 2 . 4 0 0 
1 1 . 6 2 5 

9 . 5 4 4 

9 . 9 2 4 
1 2 . 5 5 2 
1 1 . 4 4 2 

9 . 5 5 0 

1 0 . 4 6 1 
1 2 . 4 7 2 
1 0 . 8 0 3 

9 . 5 3 3 

1 1 . 8 6 0 
1 1 . 9 6 1 
1 1 . 0 1 3 

9 . 6 3 9 

8 . 4 1 6 
6 . 9 8 1 
7 . 1 4 7 
7 . 0 8 6 

8 . 5 0 0 
7 . 3 1 2 
7 . 1 8 6 
7 . 0 8 9 

8 . 4 4 9 
7 . 5 1 1 
7 . 2 1 2 
7 . 1 1 2 

8 . 3 8 6 
7 . 4 7 8 
7 . 2 4 9 
7 . 1 2 2 

7 . 8 0 3 
7 . 4 3 5 
7 . 2 8 7 
7 . 1 8 9 

7 . 4 2 3 
7 . 4 5 4 
7 . 2 9 6 
7 . 2 1 4 

6 . 3 8 0 
6 . 6 8 9 
7 . 0 3 5 
6 . 9 4 5 

6 . 4 0 0 
6 . 7 3 6 
7 . 0 4 8 
6 . 8 9 7 

6 . 4 0 6 
6 . 9 0 5 
7 . 1 5 2 
6 . 9 0 8 

6 . 4 2 9 
7 . 0 8 2 
7 . 2 1 3 
6 . 9 7 2 

6 . 4 5 9 
7 . 1 0 0 
7 . 2 1 7 
7 . 0 2 7 

6 . 4 3 6 
7 . 1 1 0 
7 . 2 3 1 
7 . 0 5 1 

6 . 6 3 0 
6 . 2 1 9 
6 . 4 9 7 
6 . 4 3 4 

6 . 6 7 6 
6 . 2 3 8 
6 . 5 3 3 
6 . 3 1 6 

6 . 6 9 6 
6 . 2 8 5 
6 . 5 7 5 
6 . 3 0 7 

6 . 7 2 4 
6 . 3 3 7 
6 . 5 9 1 
6 . 3 4 1 

6 . 7 5 1 
6 . 4 1 8 
6 . 4 0 0 
6 . 3 8 1 

6 . 7 6 0 
6 . 4 6 5 
6 . 6 2 9 
6 . 4 0 2 

6 . 3 3 1 
6 . 1 9 7 
6 . 3 1 7 
6 . 3 1 2 

6 . 3 5 0 
6 . 1 9 4 
6 . 3 5 4 
6 . 3 0 0 

6 . 3 8 4 
6 . 2 3 0 
6 . 3 4 5 
6 . 2 9 8 

6 . 4 1 6 
6 . 3 0 3 
6 . 3 6 6 
6 . 3 0 2 

6 . 4 3 1 
6 . 3 5 9 
6 . 3 3 5 
6 . 3 1 6 

6 . 4 4 4 
6 . 3 6 6 
6 . 3 2 4 
6 . 3 3 9 

6 . 2 7 4 6 . 3 1 5 6 . 3 1 2 6 . 3 0 9 6 . 3 0 7 6 . 3 0 7 

Digitized for FRASER 
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P A R I S INTERBANK LOAN RATE - 3M0 P E R C E N T x 

1 9 8 0 - 1 1 2 . 6 0 4 1 2 . 3 7 5 1 2 . 3 5 0 1 2 . 2 2 5 1 2 . 2 3 8 1 2 . 2 2 5 1 2 . 2 2 5 
1 9 8 0 - 1 3 1 3 . 9 3 8 1 3 . 5 7 5 1 3 . 1 7 5 1 2 . 8 2 5 1 2 . 7 3 8 1 2 . 6 0 0 1 2 . 6 8 8 
1 9 8 0 - 2 5 1 2 . 3 7 5 1 2 . 3 8 8 1 2 . 2 7 5 1 2 . 0 5 0 1 1 . 8 9 1 1 1 . 8 7 5 1 1 . 5 5 0 
1 9 8 0 - 3 7 1 1 . 6 5 0 1 1 8 1 3 1 1 . 8 0 0 1 2 . 1 2 5 1 1 . 9 5 0 1 1 . 8 0 0 1 1 . 6 6 3 
1 9 8 0 - 4 9 1 1 . 4 5 0 1 1 . 5 6 3 1 1 . 5 2 5 1 1 . 5 3 8 1 1 . 4 8 4 

1 1 

1 9 8 1 - 1 1 1 . 4 5 3 1 1 . 4 1 3 1 1 . 3 8 8 1 1 . 3 3 8 1 1 , . 2 8 8 1 1 . 4 8 8 1 1 . 5 8 8 
1 9 8 1 - 1 3 1 2 . 6 2 5 1 3 , . 1 0 0 1 3 . 0 5 0 1 2 . 9 7 9 1 2 . 9 0 0 1 3 . . 4 3 8 1 4 . 0 0 0 
1 9 8 1 - 2 5 1 8 . 2 7 5 1 8 . 3 5 0 1 7 6 5 0 1 7 . 2 7 5 1 7 . . 2 0 0 1 7 . 3 0 0 1 7 . . 0 0 0 
1 9 8 1 - 3 7 1 7 . 2 6 3 1 7 . 9 5 0 1 8 . 3 0 0 1 7 . 8 5 0 1 6 . 5 2 5 1 6 1 2 5 1 5 . 7 1 3 
1 9 8 1 - 4 9 1 5 . 2 6 3 1 5 . 4 3 8 1 5 . 2 5 0 1 5 , 2 1 9 x x x x x x x x x 

1 9 8 2 - 1 1 4 . 9 6 9 1 5 . 0 5 0 1 5 1 8 8 1 5 . 0 7 5 1 5 . 1 1 3 1 4 . 9 2 5 1 4 . 2 3 8 
1 9 8 2 - 1 3 1 6 . 4 2 5 1 6 . 4 5 0 1 6 . 5 0 0 1 6 1 7 5 1 6 . 2 7 5 1 6 . 4 5 0 1 6 . 1 0 0 
1 9 8 2 - 2 5 1 5 . 3 0 0 1 5 . 2 1 3 1 4 7 7 5 1 4 . 5 0 0 1 4 . 5 8 8 1 4 . 5 8 8 1 4 . 7 7 5 
1 9 8 2 - 3 7 1 4 . 2 5 0 1 4 . 1 7 5 1 4 . 0 2 5 1 3 8 1 3 1 3 . 7 1 3 1 3 . 5 0 0 1 3 . 2 7 5 
1 9 8 2 - 4 9 1 2 . 6 1 3 1 2 6 2 5 1 2 . 7 2 5 1 2 , 7 3 8 x x x x x x x x x 

1 9 8 3 - 1 1 2 . 6 6 3 1 2 . . 5 0 0 1 2 . 4 8 8 1 2 6 0 0 1 2 . 6 6 3 1 2 . 8 5 0 1 2 . 9 0 0 
1 9 8 3 - 1 3 1 2 . 1 0 0 1 2 . . 2 0 8 1 2 . 0 0 0 1 2 . . 0 0 0 1 2 . . 2 1 3 1 2 . 4 2 5 1 2 . 6 2 5 
1 9 8 3 - 2 5 1 2 . 5 8 8 1 2 . 6 1 3 1 2 . 5 5 0 1 2 . . 4 6 3 1 2 . 3 4 4 1 2 I C O 1 2 . 1 3 8 
1 9 8 3 - 3 7 1 2 . 4 0 0 1 2 . 4 7 5 1 2 . 4 0 0 1 2 . . 5 1 3 1 2 . 6 2 5 1 2 . . 4 2 5 1 2 . 2 6 3 
1 9 8 3 - 4 9 1 2 1 2 5 1 2 . 1 2 5 1 2 . 1 8 8 1 2 . , 1 8 8 x x x x x x x x x 

1 9 8 4 - 1 1 2 . 2 1 9 1 2 . 2 2 5 1 2 . 2 3 8 1 2 . 2 1 3 1 2 . 2 3 8 1 2 . . 2 5 0 1 2 . 2 7 5 
1 9 8 4 - 1 3 1 2 . 5 6 3 1 2 . 5 3 8 1 2 . 5 7 5 1 2 , . 4 6 3 1 2 . 3 3 4 1 2 . 3 1 3 1 2 . 2 3 4 
1 9 8 4 - 2 5 1 2 . 3 3 8 1 2 . 0 8 8 1 2 . 1 1 3 1 1 . 6 3 8 1 1 . 6 2 5 1 1 . 6 0 0 1 1 . 6 8 8 
1 9 8 4 - 3 7 1 1 . 0 6 3 1 1 . 0 2 5 1 0 8 6 3 1 1 , 0 1 3 1 1 . 1 1 3 1 1 , 0 3 8 1 0 , 4 5 0 
1 9 8 4 - 4 9 1 0 . 6 2 5 1 0 . 6 2 5 1 0 . 6 7 5 1 0 , 6 8 8 x x x x x x x x x 

1 9 8 5 - 1 1 0 , 6 8 8 1 0 . 5 3 8 1 0 . 4 0 0 1 0 . 3 7 5 1 0 . 3 5 0 1 0 . 4 3 8 1 0 . 5 8 8 
1 9 8 5 - 1 3 1 0 , 6 7 5 1 0 . 6 2 5 1 0 , 5 3 1 1 0 . 5 0 0 1 0 . 4 7 5 

1 2 . 3 8 8 
1 2 . 6 7 5 
1 1 . 4 5 0 
1 1 . 4 2 5 

12 .288 
1 6 . 3 7 5 
1 7 . 2 7 5 
1 5 . 5 0 0 

1 4 . 3 7 5 
1 6 . 1 3 8 
1 4 . 4 3 8 
1 3 . 0 0 0 

1 2 . 9 6 3 
1 2 . 4 8 5 
1 2 . 3 7 5 
1 2 . 2 1 9 

1 2 . 4 3 8 
1 2 . 0 6 3 
1 1 . 6 1 3 
1 0 . 2 0 0 

1 3 . 1 3 8 
1 2 . 6 5 0 
1 1 . 0 7 5 
1 1 . 3 0 0 

1 3 . 4 5 0 
1 7 . 7 5 0 
1 7 . 4 2 5 
1 5 . 3 5 9 

1 4 . 0 7 5 
1 6 . 1 7 2 
1 4 . 4 3 8 
1 2 . 9 1 3 

1 2 . 9 0 0 
1 2 . 4 3 8 
1 2 . 5 0 0 
1 2 . 3 6 3 

1 2 . 5 0 0 
1 2 . 0 7 5 
1 1 . 4 3 8 
1 0 . 3 2 8 

1 3 . 7 2 5 
1 2 . 5 3 8 
1 0 . 9 7 5 
1 1 . 1 0 9 

1 2 . 6 2 5 
1 8 . 3 4 4 
1 7 . 6 1 3 
1 5 . 3 2 5 

1 4 . 0 6 3 
1 6 . 1 2 5 
1 4 . 4 5 0 
1 3 . 0 4 7 

1 3 . 0 1 3 
1 2 . 4 7 5 
1 2 . 3 1 3 
1 2 . 3 4 4 

1 2 . 5 0 0 
1 2 . 2 5 0 
1 1 . 3 5 0 
1 0 . 5 7 5 

1 4 . 0 0 0 
1 2 . 3 7 5 
1 1 . 2 7 5 
1 1 . 2 5 0 

12 .288 
1 9 . 5 6 3 
1 7 . 6 0 0 
1 5 . 3 6 3 

1 4 . 6 1 3 
1 6 . 2 5 0 
1 4 . 1 5 0 
1 2 . 9 8 8 

1 2 . 8 3 8 
1 2 . 6 1 3 
1 2 . 2 7 5 
1 2 . 3 3 8 

1 2 . 5 0 0 
1 2 . 2 6 6 
1 1 . 1 0 0 
1 0 . 5 7 5 

1 4 . 0 8 8 
1 2 . 3 7 5 
1 1 . 5 8 8 
1 1 . 3 2 5 

1 2 . 1 7 5 
1 9 . 2 8 8 
1 7 . 1 8 8 
1 5 . 3 0 0 

1 6 . 4 5 0 
1 5 . 7 2 5 
1 3 . 9 2 5 
1 2 . 9 8 8 

1 2 . 5 6 3 
1 2 . 5 6 3 
1 2 . 3 7 5 
1 2 . 2 0 0 

1 2 . 5 2 5 
1 2 . 2 6 6 
1 1 . 1 6 3 
1 0 . 6 2 5 

1 0 . 6 8 8 1 0 . 6 3 8 1 0 . 6 8 8 1 0 . 7 3 8 1 0 . 7 5 0 

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




