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DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)

CHART 1t

SPOT EXCHANGE INDICE

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 2

3-MONTH FORWARD EXCHANGE RATES
A PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY
PER CENT PER ANNUM PER CENT PER ANNUM
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CHART 3

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY

U.S. DOLLARS PER FINE OUNCE
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CHART 4

- CALL MONEY RATES

WEEKLY SERIES

PER CENT PER ANNUM PER CENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES

“En CENT PER ANNUM

PER CENT PER ANNUM

16 [ ] ] 16
B ] UK. INTERBANK STERLING ]
12 — — 12
U.S. €D'S 7 ]
| 8 — E:
" WEIGHTED AVERAGE
FOREIGN RATE
4 — - a4
[ 1] L1 lnlrllnlu plelg [ ] LU Db bl
10 {'— ] -1 8
— GERMAN INTERBANK RATE —
JAPANESE BANK
LOANS AND DISCOUNTS
‘ 6| — ~ 4
200 1 T mnnmm [ | L1 fbotobido bl o
- -
} SWISS INTERBANK RATE
| _ - — 4
CANADIAN FINANCE CO. PAPER
9 — ]
+
. 0
minmnmmmn | | N Emmmmnnmn

‘ Ll
@

‘D&tized for FRASER
http://fraser.stlouisfed.org/
Federal Reserve Bank of St. Louis

1979

1979



EURO-DOLLAR D

© CHART 6

EPOSIT R

ATES LonDoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM

12 -

- ‘ OVERNIGHT

i I I I A

Ll

T

N

3-MONTH

plltn

clildg

12

b _

Ll

Ny

6-MONTH

BENNE N

mmm

12

1-MONTH

72 S Y

clo i

pbr el

[ | ]

I

cb g

1977

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

1979

1977

1979

PER CENT PER ANNUM

12

12

12

|



CHART 7

SELECTED EURO-DOLLAR AND U.S.MONEY MARKET RATES

PER CENT PER ANNUM
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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
f PER CENT PER ANNUM PER CENT PER ANNUM
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INDUSTRIAL STOCK INDICES
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RATIO SCALE RATIO sct\,"
1969=100 : 1969=1 ..

\

|

CHART 10
]

|

140 [ - 1 200
120 | UNITED STATES 4 )
- — 160
100 _ UNITED KINGDOM ‘
| — 120
80 —
R | I mimmn
360 [ - K —1 100 ‘
320 - —]
JAPAN - ]
280 — — %0
240 |- - ‘
- —4 60
200 ]
I I O A R I A AT AR A L1 [ T i “
140 [ - — 100 |
120 — SWITZERLAND
CANADA B -1 ®
100 7 ‘
— — 60
80 —
L1 | I mmm L 1] P bochobocbedbodbo bl se ‘
150 [~ — — 150
130 FRANCE - — 130
GENERAL INDEX
110 4L GERMANY 4 110 ‘
90 - - o0
20 L 1 1 N mmmnmmmm L] N

1977 1979 1977 1979

igitized for FRASER
ttp://fraser.stlouisfed.org/
ederal Reserve Bank of St. Louis



. LAST VALUF PLOTTED

SERIES MAME ' NATE VALUE
CHART 1. SPOT FXCHANGE RATES AND INDICES

WEEKLY AVERAGES, NCNN BUYING RATES (U.S. CEMTS)

GERMAN “ARK AUG. 15 54.71
JAPANESE YEN AUG, 15 0.456203
DUTCH GUILDER AUG. 15 49.39
YKo POUND AG. 15 223 .54
CANADTAN DOLLAR , AUG. 15 85.27
FRENCH FRANC AUG. 15 23,51
SWISS FRANC A5, 15 60.49
BELGIAN FRANC A5, 15 3.41929

ITALIAN LIRA AYG, 15 0.12222

INDICES, MARCH 1973 BASE RATES = 100

GERMAN MARK AUG. 15 153.90
JAPANESE YEN AU5. 15 120.98
DUTCH GUILDNER AUG. 15 142.98
U.K. POUND AR, 15 90.45
CANADTAN DOLLAR AU5, 15 34,99
FRENCH FRANC AUGe 15 105,94
SWISS FRANC ANG, 15 194.62
BELGTIAN FRANC AU5. 15 134,74
ITALIAN LIRA AUG, 15 69,43

WEIGHTED AVERAGE EXCHANGE VALUT INDICES, MAR 1973 = 199
(G-10 COUNTRIES PLUS SWITZERL AND)

U.S. DOLLAR AYG. 15 87.1%
GERMAN MARK 4JG. 15 147.13
JAPANESE YEN A5, 15 109,62
DUTCH GUILDER Ai)G., 15 130,53
U.K. POUND Al)G. 15 79.43
CANADIAN DOLLAR AUG. 15 T4.67
FRENCH FRANC AUG. 15 94 .50
SWISS FRANC AUG, 15 177.45
BELGIAN FRANC AUG. 15 122,11
ITALIAN LYRA AUG, 15 60.08

SWEDISH KRONA AU5G. 15 94.01

CHARY 2, 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT

CANADIAN DOLLAR AUG. 15 -0.41
GERMAN MARK AYG. 15 4,77
FRENCH FRANC ‘ AUG, 15  =).74
SWISS FRANC ' AYG. 15 9.90
DUTCH GUILDER AUG. 15 201
JADANESE YEN AUG, 15 5.21
\ . ITALTAN LIRA AYG. 15 -2.98
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CHART 3, GOLD PRICE IN LONDON, AFTERNOON FIXING

SERIES NAME

U.S. DCLLARS PER FINE OQUNCE

CHART 4, CALL MONEY RATES

U.S. FEDERAL FUNDS

OVERNIGHT EURO-DOLLAR DEPCSTITS

UeKe 2—-DAY LOCAL AUTHORITY DEPNSITS
CANADA

GERMANY

EURO-DM

JAPAN

FRANCE

NETHERLANDS

EURO-SWISS FRANC

CHART 5. 3~MONTH INTEREST RATES

U.S. 90-DAY CD'S, SECONDARY MARKET

GERMAN INTERBANK LNAN

JAD ANESE BANK LOANS & DISCOUNTS

CANADIAN FINANCE PAPER

INTERBANK STFRLING

SWISS INTERBANK LMAN

WETIGHTED AVERAGE FOREIGN INTEREST RATE
(G-10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT
T-DAY
1-MONTH
3—-MONTH
6—-MCNTH
1-YEAR

LAST VALYS OLATTED

DATE

AUG.

AUS.,
AUG.
AUG.
AUG,
AUG.
AUG.
AUG.
AYG,
JUNE
AlG.

AUSG,
AUG.
AG,
AUG,
AUG.
AYG.
AUG.

AUG L]
AYG.
AUG,
AUG.
AUG.
AYG.

CHARYT 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES

OVERNIGHT EURO-DOLLAR DEPOSITS
U.S. FEDERAL FUNDS

DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS

3-MONTH EURD-DOLLAR DEPOSIT RATE
UsS. 90-DAY CD'S, SECONNARY MARKET
NIFFERENTIAL
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AUG.
AYS.,
AUG.

AUG.
AG.
AUG.

15

15
15
10
10

10
10
10
15
10

15
15
15
15
15
15
15

15
15
15
15
15
15

15
15

15

15
15
1%

VALUE

298.69

10.78
10.97
14.13
11.50
5.15
6.21
6.63
10.38
7T.12
0.91

10.53
5495
7.00

11.68

14.05
1.50
8.72

10.G7
10.83
11.05
11.25
11.25
10.80

10.97
10,78
o.le‘

11.25
10.53
Jo.T72
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SERYES NAME

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNCS

EURO-NOLLAR DEPGSIT
INTERBANK STERLING (LONDONY, COVERED

NIFFEPENTIAL

UeSe COMMFRCTIAL PAPER

CANANTAN FINANCF PA®ER, CCVERED
DIFFERENTIAL

EUPO-DOLLAR DEPNSIT

INT ERRANK D" (FRANKFYRT), COVERED
DIFFERENTIAL

FYRO-NALL AR DEPNSIT
SWISS INTERRANK, FNNVEREN
DIFFERENTTAL

CHARY 9., LONG TERM GOVFRMENT BOND YTIELDS

UNITED STATFS
GER MANY

JAPAN (MONTHLY)
SWITTZERL AND
CANADA

FRANCE
NEYTHERLANDS
UNITED KINGOOM

J.Se CCRPORATE

AAA BONDS
EURN-DM RONDS
EURO-DOLLAR BONDS

CHART 10. INDUSTRIAL STOCK IMDICES

UNITED STATES
JAPAN

CANADA

FRANCE

UNITED KINGDOM
SWITZFERLAND

‘ GERMANY
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LAST VALUE PL2TTED
NATE VALUE

AYG. 15 11.25
AUG. 15 10,9%
AUG. 15 N.26

AlG, 15 10,245
a5, 15 11.26
A'.’Go 15 ‘1 00)_

A5, 15 11.72%
AUG. 15 11.30

At)5. 15 —Q.55

AG. 15 11.2%
AG. 15 11.44

A5, 15 -0.1¢
AUS. 10 8.94
AYG. 3 T.51
JUNF .07
JuLy 13 3.45
ANG. 10 F.5%
JULY b6 17.23
JINE 15 3.31

JuLy 27 12.39

JULY 9.729
DEC. heb?
JUNE 3.79

AUS. 10 109.21
JULY 20 29).3°
DEC. 29 113.31
JULY 13 133.970
AUG., 3 108.98
JULY 13 77.22
JULy 27 G8,.5¢
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H.12(512) AGUST 21, 167€
FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING AUGUST 17, 197°
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 rate in New York City for cable transfers payable in foreign currencies:
MONETARY (RATE U,S. CFENTS)

COUNTRY. UNIT AUG. 13 AUG. 14 AUG. 15 AUG. 16 AUG. 17
AUSTRALIA DOLLAR 112.920n 112.8900 112.8800 112.8800 112.7200
AUSTRIA : SCHILLING 7.49064% T.45712 T.4682¢ T.47105 T.47105%
BELGIUM FRANC 3.41880 3.41297 3.4094°0 3.41413 3.40600
CANADA DOLLAR 85.3024 85,2879 85,2224 85.4774 85.4701
DENMARK KRONE 18.9G 66 18.2215 18.9340 18.9609 18,9036
FINLAND MAPKKA 26.2089 26.0688 26.1383 26,1382 26,0620
FRANCE FRANC 22.5018 23.4577 23.4632 23.49¢<0 22,4632
GEPMANY D. MARK 54,7435 54,5513 54,5554 54.,€896 54,5494
INDIA RUPEE 12.5200 12.5200 12.5200 12.520N 12.5000
TRFLAND PQUND 205.7000 205.6000 205.8000 205.5000 205,.,5000
ITaLY LIRA V12225 0.1?2209 J.12201 0.12222 0.12210
JAPAN YEN 0.46172 0.46125 0.46115 N, 46087 0.46019
MALAYSTA DOLLAR 46.4576 46.3822 46,4253 46,3822 46,2963
MEXTICN DESO 4.,3802 44,3802 44,3802 44,2821 4,3821
NETHERL ANDS GUILDER 46,8132 49,6821 49,6648 49 ,7&RF 4C . 6648
NEW ZEALAND DNOLLAR 101.7000 101.1500 101.3500 101.18930 101.2000
NORWAY KRONF 19,9442 19,9005 19.9104 19.9283 19,8610
PORTUGAL ESCUNO 2.0333 2.0325 2.032R 2.N325 2.0305
SNUTH AFRICA RAND 119.4)30)0 119.49000 119.5590 119.5530 119.2500
SPAIN PESFTA 1.5135 1.51233 1.512¢9 1.5131 1.5123
SRY LANKA RYPFE 6.4200 6.4709 6.4090 6. 4000 6.4800
SWEDEN KRONA 23.722) 23,£A45% 22.56675 23,6714 22,6127
SWITZERLAND FRANC fFQ.5144% 60,3246 £0.35C0 60,4230 60,2591

D@mmde%£§§9 KINGOOM] POUND 222,5500 2232.29N0 222,2930n 222.100N9 2218390
http://frase st
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