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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

PERCENT PER ANNUM PERCENT PER ANNUM
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U.5. DOLLARS PER FINE OUNCE
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CHAVRT‘_ 3
PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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PERCENT PER ANNUM
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES
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EURO-DOLLAR D

CHART 6

LONDON

EPOSIT RATES
AVERAGES FOR WEEK ENDING WEDNESDAY
PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM

CHART 7

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

DIFFERENTIAL: PLUS(+), FAVORS BORROWING IN U. S.

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT 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

PERCENT PER ANNUM

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 1. SECI EXCHANGE RATES ANL INDICES

WEEKLY AVEIRAGES, NCCN BUYING FATES (U.S. CENTS)

» GERMAN MAEK FEB. 11 46.63
JAFANESE YEN FEB. 11 0.49094
. LCUICE GUILLCER FEB. 11 43.00
« : U.K. ECUND FEB. 11 233.91
- CANALZIAN DCILLAF FEB. 11 . 83.53
.. FRENCH .FRANC FEB. 11 20.25
.+~ SHIES EEANC FEB. 11 51.40
~. " BELGIAN FERANC FEB. 11 =~ 2.90598
- ITALIAN LIEA FEB. 11 . 0.09844

INBICES; MARCH 1973 EASE RATES = 100

GERMAN MARK FEB. 11 131.18

JAEANESE YEN FEB. 11 128.55
LUICE GUILDER FEB. 11 123.44
U.K. FCUND FEB. 11 94.61

" 'CANADIAN DCLLAF FEB. 11 83.25
FRENCH FRANC FEB. 11 91.25
SWISS FRANC ' FEB. 11  1€5.36

- BELGIAN FEANC FEB. 11 114,51
- ITAIIAN LIFA FEB. 11 55.92

"WEIGHTEL AVERAGE EXCHANGE VALUE INLCICES, MAR 1973 = 100
(G-10 CCUNIFIES PLUS SWITZERLAND)

U.S. DCLLAF ' ' FEB. 11 95.58

GERMAN MARK : _ - FEB. 11 132.59

JAEANESE YEN ‘ FEB. 11 127.29

*CUICE GUILDER FEB. 11 120.58

. . TeKa 'ECUND FEB. 11 90.44

- CANALIAN LCCILLAR FEB. 11 78.99

g "FRENCH FRANC FEB. 11 - 86.78

¢ -+ + SWISS FEAXNC : FEB. 11 161.74
~ - BELGIAK FRANC ] FEB. 11 111.09

'Y ITALIAN LIEA FEB. 11 51.48

SWELISH KECNA - ’ FEB. 11 92.78

CHARI 2. 3~ECRIHfFCFWABD EXCHANGE EKATES, PREMIUM OR DISCCUNT

CANACIAN CDCLLAR . FFB. 11  =-0.21

U.K. ECUND : FEB. 11 4.10
GERMAN FMARK b FEB. 11 " 7.16

... FRENCH EFRAXC S FEB. 11 6.38
© SWISES FRANC FEB. 11 10.47
LUICE GUILTLEK FEB. 11 7.46
JAPANESE YEN FEB. 11 8.63
ITIAIIAN LIEA FEB. 11 -1.41
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. LAST VALUE PLOTTED
SEFIES NAME Lo DATE VALUE

CHART 3. GCLD ERICE IN LCNLON, AFTERNCONRffoNG‘

U.S. CCLIAFS EEF FINE CUNCE FEB. 11 506.40

CHART 4. CALL MONEY RATES

U.S. FEDERAL FUNDS " FEB. 11 16.71"

OVEFNICHT EURC-DCLLAR DEBCSIIS FEB. 11  16.78
U.K. 2-IAY LCCAL AUTHCRITY DEECSIIS ~ FEB. 13 14.00
CANALA - JAN. 30 17.00
GERMANY 'FEB. 13 = 9.05
EURC-CN "JAN. 30  8.89
JAEAN | °  FEB. 13 8.63
FRANCE . FEB. 13 10.75
NETEEFLANDS JAN. 9  8.70
EURC-SWISS FEANC | JAN. 30 6.65

CHARKT S. 3-MCNTH INTEREST RATES

U.S. 90-DAY CL'S, SECCNDAKY MARKET - FEB. 11 16.50
GERMAN INTERBANK ICAN - FEB. 11 9.79
JAEANESE BANK LCANS & DISCCUNIS FEB. 11 8.64
CANALIAN FINANCE EAPER FEB. 11 17.43
INIEREANK STERLING FEB. 11 13.36
SWISS INIEKEANK LCAN FEB. 11 6.47

WEIGHTED AVERAGE FOREIGN INTEREST RATE oo FEB. 11 11.56
(G-10 CCUNIRIES PLUS SWIIZERLAND) : ' :

CHART 6. EURO-DOLIAR DEPCSIT RAIES: LCNDCN

OVEFNIGHT FEB. 11 16.78

7-CAY FEB. 11 15.90
1-MCNIH -+ FEBs 11 = 17.20
- 3-MCNIH "~ FEB. 11 -1 17.16
6-MCNIH FEB. 11  16.86

CHAET 7. SELECTIED EURO-LCLLAR AND U.S. MCNEY MARKEI RAIES

CVERNIGHT EUFC-DCILAR LCEPOSIIS P ~ + “FEBse 11. 16.78
U.S. FEDERAL FUNDS FEB. 11 16.71
CIFFEFENTIAL ALJ. FOR RESERVE EECUIREMENTS " FEBe ‘11 0.07
3-MCXTH EUFC-DCILRR DEPOSIT RATE FEB. 11 17.16
U.S. 90-DAY CL'S, SECCNDARY MARKEI ‘FEBe 11 16.50

CIFFERENTIAL ‘FEB. 11~ 0.66
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHAET 8. INIEFEST 2REIIRAGE, 3-MCNIH FUNDS

FURC-CCIIAR DEPCSIT ' FEB. 11 17.16
INTEEEANK STEFLING (LCNDCN), CCVEERED FEB. 11 17.60
DIFFERENTIAL FEB. 11 -0.44
: G.S. CCMMERCIALI EAEER FEB. 11 15.89
CANMLIAN FINANCE BAPER, CCVERED FEB. 11 17.21
» DIFFERENTIAL FEB. 11 -1.33
. EURO-DCLIAF DEECSIT FEB. 11 17.16
¢ INTEEBEANK CM (FRANKFURT), CCVERED FEB. 11 17.12.
CLIFFEFENTIAL ’ FEB. 11 0.04
EURO-DCILAEK DEECSIT FEB. 11 17.16
SWISS INTEREANK, COVERED FEB. 11 17.11
DIFFEREMNTIAL FEB. 11 0.05

CHART 9. ICNG TIERM GOVERMENT ECNL YIELDS

UNITED STATES : FEB. 13 13.39
GEREANY FEB. 6 9.55
JAEAN (MCNTIELY) NOV. 9.52
SWIIZEFLANL JAN. 30 4.79
CANALA _ JAN. 30 12.96
FRANCE NOV. 28 14.24
NETEERLANDS JAN. 9 9.98
UNITED KINGLOM FEB. 6 11.40

U.S. CCEECEATE

AAA ECNLS : JAN. 12.81
EURC-CM BONDS LEC. 6.63
EURC-DCILAF BCNLS DEC. 11.76

¢ CHART 10. INLCUSTRIAL STOCK INDICES

& UNITED STATES FEB. 6 138.27
JAPAN FEB. 6 337.90
FRAKCE JAN. 16 145.80
UNITED KINGDCH FEB. 6 114.08
SWITZEEIAND FEB. 6  72.39
GEEMANY JAN. 23  94.05
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> FEDERAL RESERVE statistical release

B-10(312) FOREIGN EXCHANGE RATES FEBRUARY 18, 1981
FCR THE WEEK ENDING FEBRUARY 13, 1981

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 X
CCUNTRY UNIT FEB. 9 FEB. 10 FEB. 11 FEB. 12 FEB. 13

AUSTRALIA DCLLAR : 116.5600 116.5300 - 116.5200 115.5600
AUSTRIA SCHILLING 6.59196 6.57462 6.55953 6.37755
EEIGIUM FRANC 2.91375 2.89939 2.89603 2.80741
CANATLA COLLAR 83.5282 83.4098 83.5632 H 83.2570
CENMARK KRCNE 15.2381 15. 1423 -15.1343 14.7384
FINLAND MARKKA 24.7525 28.7219 24.7158 24.3013
FRANCE FRANC 20.3231 20.2224 20.1816 o 19.5790
GERMANY L. MARK 46.7727 46.5549 46.5224 45.0450
INLIA EUPEE 12.2500 12.2500 12.2300 12.1800
IRELANL POUNLC 174.5500 173.3500 - 173.1500 L 168.5000
ITALY LIRA 0.09869 0.09833 0.09843 0.09560
JAPAN YEN 0.49044 0. 49044 0.49044 A 0.48204
MALAYSIA DOLIAR 44.6528 44.5633 44.6130 I 43.8981
MEXICC , EESO 4.2535 4.2553 4.2553 4.2481
KETIBERLANDS GUILDER 43.1313 42.9277 42.9092 41.5628
BEW ZEALANL LCLLAR $4.3700 94.3000 - 94.1500 D . 93.2500
NORWAY KRCNE 18.5874 18.4468 18.4026 18.1159
EFORTUGAL ESCUDC 1.7841 1.7825 - 1.7825 1.7513
SQUTH AFRICA RARND 130.4200 130.4500 130.3500 A 128.7000
SEAIN PESETA 1.1875 1.1730 1.1703 1.1436
SRI IANKA EUPEE 5.5991 5.5991 5.5991 5.5991
SWEDEN ) KRONA 21.8460 21.7486 21.7391 Y 21.4018
SWITZERLANL FRANC 51.5198 51.3215 51.2295 49.5663
UNITED KINGDCM | POUNL 234.0500 233.7000 233.7500 228.4500
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