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FRB Bonis, Brian, Jane lhrig, and Min Wei (2017). "The Effect of

the Federal Reserve's Securities Holdings on Longer-term Interest
Rates,” FEDS Notes. Washington: Board of Governors of the
Federal Reserve System, April 20, 2017
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(CNY) 6.2431 6.9348 6.9376 6.80 6.70 6.65 6.65 6.65
(HKD) 7.7930 7.8500 7.8385 7.82 7.82 7.82 7.82 7.82
(INR) 63.246 72.975 73.610 74.5 72.0 69.8 68.5 68.5
(IDR) 13268 14946 15194 15500 14900 14700 14500 14250
(KRW) 1054.00 1138.85 1135.25 1120 1140 1130 1130 1130
(MYR) 3.8533 4.1575 4.1570 4.22 4.16 4.10 3.98 3.96
(PHP) 49.693 54.365 53.965 55.0 54.9 54.7 54.5 54.1
(SGD) 1.3009 1.3819 1.3814 1.39 1.36 1.35 1.35 1.33
(TWD) 29.024 30.874 30.973 30.70 30.90 30.80 30.80 30.80
(THB) 31.11 33.52 32.60 32.6 32.4 32.0 31.5 30.9
(VND) 22680 23350 23346 23550 23400 23350 23200 23000
(RUB) 55.5577 70.5925 65.8235 65.00 68.00 67.00 70.00 68.00
(ZAR) 11.5078 15.6958 14.4385 13.00 13.50 13.30 13.80 13.60
(TRY) 3.7163 7.2362 5.6362 5.50 6.50 6.00 6.50 6.20
(BRL) 3.1210 4.2146 3.7214 4.18 4.15 4.12 4.09 4.06
(MXN) 17.9401 20.9605 19.1601 19.00 19.50 19.50 19.00 18.80
(CNY) 15.925 17.543 16.171 16.18 16.27 16.09 15.79 15.49
(HKD) 13.326 14.544 14.316 14.07 13.94 13.68 13.43 13.17
(INR) 1.527 1.790 1.525 1.48 1.51 1.53 1.53 1.50
(100IDR) 0.741 0.845 0.739 0.710 0.732 0.728 0.724 0.723
(LOOKRW) 9.634 10.681 9.858 9.82 9.56 9.47 9.29 9.12
(MYR) 26.449 28.395 27.074 26.07 26.20 26.10 26.38 26.01
(PHP) 1.999 2.272 2.087 2.00 1.99 1.96 1.93 1.90
(SGD) 79.19 85.50 81.24 79.14 80.15 79.26 77.78 77.44
(TWD) 3.570 3.843 3.627 3.58 3.53 3.47 3.41 3.34
(THB) 3.300 3.525 3.438 3.37 3.36 3.34 3.33 3.33
(L0OVND) 0.4590 0.4992 0.4810 0.47 0.47 0.46 0.45 0.45
(RUB) 1.572 1.993 1.705 1.69 1.60 1.60 1.50 1.51
(ZAR) 7.076 9.293 7.776 8.46 8.07 8.05 7.61 7.57
(TRY) 15.463 30.311 19.896 20.00 16.77 17.83 16.15 16.61
(BRL) 26.388 35.131 30.141 26.32 26.27 25.97 25.67 25.37
(MXN) 5.270 6.097 5.857 5.79 5.59 5.49 5.53 5.48
1. 2018 9 28 SPOT 10 19 7 30 2. 3.
Emerging Market Monthly 10 1 9 28
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