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

CHART 1

SPOT EXCHANGE INDICES
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CHART 2

3-MONTH FORWARD EXCHANGE RATES
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. PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PER CENT PER ANNUM PER CENT PER ANNUM
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CHART 5

3-MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOQSIT 'RATES LonDoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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CHART 7

SELECTED EURO-DOLLAR AND U.S.MONEY MARKET RATE"

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
g WEEKLY SERIES
°
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RATIO SCALE
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CHART 10

INDUSTRIAL STOCK INDICES
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’ LAST VALUE PLOTTED
SERTES NAME i DATE VALUE
.‘

* CHART 1. SPOT EXCHANGE RATES AND INDICES

WEEKLY AVERAGES, NOON BUYING RATES (U.S. CENTS)

® GERMAN MARK AUG. 22  54.64
JAPANESE YEN AUG. 22 0.45914
DUTCH GUILDER AUG. 22  49.70
U.K. POUND AUG. 22 221.78
CANADTAN DOLL AR AUG. 22 85.58
FRENCH FRANC AUG. 22 23.47

PY SWISS FRANC AUG. 22  60.29
BELGIAN FRANC AUG. 22 2,40843
ITALIAN LIRA AUG. 22 0.1221°

INDICES, MARCH 1973 BASE RATES = 100

PY GERMAN MARK AUG. 22 153,70
JAPANESE YEN AUG. 22 120.22
NUTCH GUILDER AUG, 22 142.69
U.K. POUND AUG. 22 89,70
CANADT AN DOLLAR AUG. 22 85.20
FRENCH FRANC AUG. 22 105.75
SWISS FRANC AUG. 22 192,95
o BELGIAN FRANC AUG. 22 134.31
ITALIAN LIRA AUG. 22 69.41

WETGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
(G-10 COUNTRIES PLUS SWITZERLAND)

° U.S. DOLLAR AUG. 22  87.38
GERMAN MARK AUS. 22 147.15
JAPANESE YEN AUG. 22 109.12
DUTCH GUILDER AUG. 22 130.56
U.K. POUND AUG. 22  78.89
CANADI AN DOLLAR AUG. 22  75.14
FRENCH FRANC AUG. 22  94.56
® SWISS FRANC AUG. 22 177.23
BELGIAN FRANC AUG. 22 121.99
ITALTAN LIRA AUG. 22  60.21
SWEDTSH KRONA AUG. 22 93.94
@ CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OP DISCOUNT
CANADIAN DOLL AR AUG. 22 =-0.31
U.K. POUND AUG. 22 -2.37
GERMAN MARK AYG. 22 5.01
FRENCH FRANC » AUG. 22 -0.47
° SWISS FRANC AUG. 22 10.16
DUTCH GUILDER AUG. 22 2 .40
JAPANESE YEN AUG. 22 5.36
’ ITALIAN LIRA AUG. 22 -3.13
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LAST VALUE PLOTTED '’
| SFRIES NAME DATE  VALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINF OUNCE AUG. 22 301.73
e
CHART 4, CALL MONEY RATES
U.S. FEDERAL FUNDS AUG. 22 11.04
OVERNIGHT E'JRO-DOLLAR DEPOSITS AUS. 22 11.21
UeK. 2-DAY LOCAL AUTHORITY DEPDSITS AUG. 17 14,13
CANADA AUG. 10 11.50
| GERMANY AUG. 17  6.40 e
| EURN=-DM AUG. 10 6.21
| JADPAN AUG. 17 6.69
| FRANCE AUG. 17 10.50
\ NFTHERL ANDS JUNE 15 7.10
EURN-SWTSS FRANC AUS. 10 0.91
@
CHART 5. 3—MONTH INTEREST RATES
U.S. 90-DAY CD'S, SFCONDARY MARKET AUG. 22 10.81
CERMAN INTERBANK LOAN AUG. 22 7.06
JAPANESE BANK LOANS & DISCOUNTS AYG, 22 7.00 °
CANADTAN FINANCE PAPER AUG. 22 11.88
INTERRANK STERLING AUG. 22 14,03
SWISS INTERBANK LOAN AUG. 22 1.65
WEIGHTED AVFPAGE FDREIGN INTEREST RATE AUG. 22 8.81
(G-10 CMINTRIES PLUS SWITZERLAND)
@
CHART 6. EURD-DOLLAR DEPOSIT RATES: LONDON
OVERNIGHT AUG. 22 11.21
7-DAY AUG. 22 11.43
1-MONTH AYG. 22 11.35
3-MONTH AYG. 22 11.63 ®
&=MONTH AUG. 22 11.54
1-YEAR AUG. 22 11.16
CHART 7. SELECTED FURO-DOLLAR AND U.S. MONEY MARKET RATES
OVERNIGHT FURO-DOLLAR DEPOSITS AUG. 22 11.21 ¢
U.S. FEDERAL FUNDS AUG. 22 11.04
NIFFERENTIAL ADJ. FOR RESERVE REOUIREMENTS AUG. 22 9.17
3-MONTH FURN-DOLLAR DEPNSIT RATE AUG. 22 11.63
U.S. 90-DAY CD'S, SECONDARY MARKET AUG. 22 10.81
DIFFERENTIAL AUG. 22 0.82 |
o
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, LAST VALUE PLOTTED
SERTES NAME DATE VALUE

» CHARY 8, INTEREST ARBITRAGE, 3-MONTH FUNDS

FURO-DOLLAR DEPCSIT AUG. 22 11.63
INTERBANK STERPLING (LONDON), COVERED AUG. 22 11.57
o DIFFERENTIAL AUG. 22 0.05 .
UeSe. COMMERCIAL PAPER AUG, 22 10.53
CANADIAN FINANCE PAPFR, COVERED AUG, 22 11.56
DIFFERENTTIAL AUG., 22 -1.03
EURN=DNLL AR DEPNSIT AUG, 22 11.63
° INTERRANK DM (FRANKFURT), CNVERED AUG. 22 12.16
DIFFERFENTIAL AUG. 22 -0.54
EURO-DOLLAR DEPOSIT AUG, 22 11.63
SWISS INTERBANK, CNVERED AUG, 22 11.85
° DIFFERENTYAL AUG., 22 =0.22
CHAPT 9, LONG TERM GOVERMENT BOND YIELDS
UNTTED STATES AUG. 17 9.00
GFRMANY AUG. 17 7.51
® JAPAN (MONTHLY) JUNE 8.07
SWITZERLAND AUG. 10 3,53
CANADA AUS. 10 9.94
FRANCE JULY 6 10.83
NETHERL ANDS JUNE 15 8.81
° UNTTES ¥ INGDONM JULY 27 10.39
U.S. CORRORATE
AAA BONDS JuLY 9.20
EYRO-DM BONDS DEC. 6.63
® EURD-DOLLAR BONDS JUNE 8.7
CHART 10. INDUSTRIAL STOCK INDICES
UNITED STATES AYG. 17 111.55
Py JAP AN JULY 20 290.39
CANADA DFC. 29 113.81
FRANGE JULY 13 133,90
UNTTED KINGDOM AUG. 3 108.9%8
SWITZERLAND JULY 13 77.22
GFRMANY AUG. 17 98,97
[ )
()
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FEDERAL RESERVE statistical reléa

® e

He10(512) AUGUSY 28, 1979
FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING AUGUST 24, 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. CENTS)

COUNTRY | INIY AUG. 20 AUG. 21 AUG. 22 AUG. 23 AUG. 24
AUSTRALTIA DOLLAR 112.7400 112.7400 112.5630 112.,8200 112.7400
AUSTRIA SCHILLING T7.46826 7.46826 7.47105 T. 47384 T.48222
BELGIUM FRANC 3.40600 3.40600 3.41006 3.412°97 3.41297
CANADA DNLLAR 85.5140 85,8148 85. 6458 R5.R728 85.6898
DENMARK KRONE 18.9484% 18.9501 18.9501 18.9609 18.9861
FINLAND MARKKA 26.0654 26.135K9 26,1712 26.0484 26.0451
FRANCE FRANC 23.4604 23.4521 23.4676 23.4797 23.4797
GEPMANY N. MARK 54,5941 54.5554% 54,5911 54.6747 54,7046
INDTA RUPEE 12.5000 12.5300 12.5000 12.5200 12.2800
TRELAND POUND 205.1000 205.0000 205.5000 206.0500 206.4000
ITALY LIRA 0.12217 0.12214 N0.1222¢ 0.12225 0.12241
JAPAN YEN 0.4600?2 0.45903 0.45%58 0.456327 0.45610
MALAYSTA NNLLAR 46.3499 46.3499 46,2856 46,3392 46,3714
MFEXICN PESN 4.3821 4.3821 4,3821 44,3821 4.3821
NETHERL ANDS GUILDER 49,6894 49,6771 49,7142 49,8132 49.8380
NEW ZFEALAND DOLLAR 101.0800 101.1200 101.0500 101.2009 101.Nn000
NORWAY KRONE 19.85¢2¢0 19.8570 19.8610 19.8590 19.8R827
PORTUGAL ESCUDO 5 2.0296 2.0305 2.03213 2.0313 2.0292
SOUTH AFRICA RAND 119.4500 119.4500 119.4900 119.4000 112.4000
SPAIN PESETA 1.5135 1.5135 1.513% 1.5138 1.5133
SRT LANKA RUPEE 6.4800 6.4800 5.4800 6.4800 6.4800
SWFDEN KRONA 23.6239 23.6434 23.6407 23,6620 23.6770
SWITZERLAND FRANC 60.2192 60.2591 6).2664 60.3573 60.4157
UNITED KINGDCOM | POUND 222.1500 221.05090 221.7970 222.2000 223.2000
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