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Chart2

3-Month Forward Exchange Rates
Premium (+) or (-)
(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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U.S. Federal funds

Chart 4

Call Money Rates
(Weekly series)
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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, London
{(Averages for week ending Wednesday)

Percent per annum
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Chart7

Selected Euro-Dollar and U.S. Money Market Rates
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Interest Arbitrage: 3-Month Funds
Differential: plus(+), indicates favor dollar assets
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Chart 9

Long-Term Government Bond Yields
(Weekly series)
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Chart 10
Stock Indices

(Weekly serles)
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Chart 1. Spot Exchange Rates and Indices
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Weighted average exchange value indices, March 1973=100
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Chart 2. 3-Month Forward Exchange Rates, Premium or Discount
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Chart 3. Gold Price in London, Afternoon Fixing
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Chart 4. Call Money Rates
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Chart 5. 3-Month Interest Rates
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Chart 6. Euro-Dollar Deposit Rates

Overnight

7-day

l-month

3-month

6-month

l-year

Chart 7.

Overnight Euro-dollar deposits 5.46
U.S. federal funds 5.44
Differential 0.03
3-month Euro-dollar deposit 5.38
U.S. 90-day CD's, secondary market 5.42
Differential -0.05
Chart 8. Interest Arbitrage, 3-Month Funds
Euro-dollar deposit 5.38
Interbank sterling (London), covered 5.41
Differential -0.04
U.S. commercial paper 5.33
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Chart 9. Long Term Government Bellwether Bond Yields
10-year maturity, where available
Canada 5.15
France 4.09
Germany 3.93
Japan 0.82
Switzerland 2.74
Netherlands 4.09
United Kingdom 4.99
United States 4.72
Chart 10. Stock Indices (Wednesday figures)
Canada 142.75
France 174.92
Germany 188.99
Japan 67.36
Netherlands 229.42
Switzerland 231.73
United Kingdom 133.58
United States 209.99
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Selected Euro-dollar & U.S. Money Market Rates
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