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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

U.K. POUND

PERCENT PER ANNUM

-
-

[ L1

CANADIAN DOLLAR

—

JAPANESE YEN

WAVLERNE

n—

SWISS FRANC

i
[
S

(9]

s

10}

Cc

o

m

o)

FRENCH FRANC

ITALIAN LIRA

1

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

1997 1995

1997

1

10+

10+



U.S. DOLLARS PER FINE OUNCE

CHART 3

PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY

U.S. DOLLARS PER FINE QUNCE
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U.S. FEDERAL FUNDS

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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EURO-DOLLAR DEPOSIT RATES, LONDON

CHART 6

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM 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
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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
PERCENT PER ANNUM PERCENT PER ANNUM
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CHART 10
STOCK INDICES

WEEKLY SERIES
RATIO SCALE RATIO SCALE
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Chart 5. 3-Month Interest Rates

U.S. 90-day CD's, secondary market

Canadian finance paper

French interbank rate

German interbank rate

Japanese CD rate

Netherlands interbank rate

Swiss interbank rate

U.K. interbank sterling

Weighted average foreign interest rate
(G-10 Countries?

Chart 6. Euro-Dollar Deposit Rates -

Overnight

7-day

1-month

3-month

6-month

1l-year

Chart 7.

Overnight Euro-dollar deposits 5.69
U.S. federal funds 5.63
Differential 0.05
3-month EBuro-dollar deposit 5.60
U.S. 90-day CD's, secondary market 5.63
Differential -0.03
Chart 8. Interest Arbitrage, 3-Month Funds
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Chart 9. Long Term Government Bellwether Bond Yields
10-year maturity, where available
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Chart 10. Stock Indices (Wednesday figures)
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