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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
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U.S. DOLLARS PER FINE OUNCE

800

750

700

650

600

550

500

450

400

350

300

250

200

150

100

CHART 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
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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 voNDoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 7

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

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

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE RATIO SCALE
1969=100 1969=100
180 [ — — 180
160 |- - -1 160
140 - — 140
UNITED STATES
120 - 1 120
FRANCE
GENERAL INDEX
100 — — 100
80 — — — 80
| 1 Lo oo b LoD oo b b
400 [ ] ] 100
360 — — — 90
SWITZERLAND
JAPAN
320 — — 80
280 - — — 70
240 [- - - 60
200 L_L | T I I [ I T N T A T T
160 [ ] 1 160
140 — UNITED KINGDOM — 140
GERMANY
120 | - - 120
100 — — 100
so L1 | T LU oo i so
1979 1981 1979 1981

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



SERTIES NANE

CHART 1.

"GERMAN MARK

SPOT EXCHANGE RATES AND INDICES

LAST VALUE PLOTTED
DATE VALUE

TTTTWEERKLY AVERAGES, NOUN BUYING RATES [U.S< CENTS)

“MAY 27 42.93

' | JAPANESE YEN MAY 27  0.44729
g " DUTCH GUILDER - = CTTT o MAY 27 0 38.61
o U.K. POUND MAY 27 206.66
TCTANADIAN DOLLAR MRXY 27— 83.22
FRENCH FRANC MAY 27 17.95
e SRISSTPRANC S T “ - - “MAY 27 48,13
: BELGIAN FRANC MAY 27 2.63375
“”“W““f“’“‘"ITTEIRN'LIRK T e e RRKY 27 ~0.08653
"wvrcns-nxxcn~19?3—axsz—axrxs- 100
S ~~GERMAN MARK ~— - e ey 2T 120576
JAPANESE YEN MAY 27 117.11
s eme— s = —DYTCH GUILDER - e e e ~“”—---"muaz 27 “110.85 -
U.K. POUND ~ ' MAY 27 83.59
CANADIARN DOLLAR — MAY 27T 82-94
FRENCH FRANC MAY 27  80.89
e ~—SHISS FRANC —— oo o — —MRY 27 154.84
BELGIAN FRANC MAY 27 103.78

e TTRLTIAN LIRA

R ~—~—-m~2=r THYITe T

UV
(G-10 COUNTRIES pLUq SRITZERLAND)
U.S. DOLLAR MAY 27 104.89
- ——— e - —GERMAN MARK e T S e MRY 2T 131007
JAPANESE YEN MAY 27 124.48
DUTCH GUILDER — "~~~ NXY 27 —tt6.23 -
. U.K. POUND MAY 27  85.52 =
T - ~CANADIAN DOLLAR - - —"MAY 27~ 85.13 -~
FRENCH FRANC MAY 27 82.32
N “"SWISS FRANC S T T T MAY 27 162.98
BELGIAN FRANC MAY 27 108.18
ITALIAN LIRA " - TTTTTRRY 27T 48,488
SWEDISH KRONA "MAY 27 92.81
CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT
TTTTT T CANADIAN DOLLAR T T v TTom o o T "MAY 27  -0.16
U.K. POUND MAY- 27 7.02
GERMAN MARK MAY 27 6.05
PRENCH FRANC - MAY 27 ~-3.38
SWISS FRANC mAY 27 8.77
DUTCH GUILDER MAY 27 6.68
"~ JAPANESE YEN T T T T UUWAY 277 11,85
ITALTAN LIRA ' MAY 27  -3.58
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LAST VALUE PLOLITED
0 T ©  SERIES NANE L DATE VALTE
CHART 3. GOLD PRICE IN LONDON, AFIERNOCON FIXING

U.S. DOLLARS PER FINE CUNCE MAY 27 470.25

CHART 4. CALL MONEY EATES

o " U.Se. FEDERAL FUKNDS ‘ MAY 27 - 18.71 ¢
OVERNIGHT EURO-DOLLAR DEPOQOSITS MAY 27 19.16

=" T gJKe 2-DAY LOCAL AUTHOERITY DEPOSITS S MAY 22 11.38
CANADA MAY 15 17.75

R GERMANY MAY 22 11.90
EURO-DM S .. MAY 15 10. 47

s ~ JAPAN MAY 22 7.00 -
FRANCE MAY 22 20.00

""" """ "~ NETHERLANDS =~ S T v T APRTIL 28 9.90
EUORO-SW1ISS FRANC MAY 15 1.25

CHART S. 3-MONTH INTEREST RATES
- U>S-90-DAY TD'S, SECCNDARY MARKET — ~— — =~ ~~ MAY 27 18.28

GERMAN INTERBANK LOAN MAY 27 13.20

-——= -~ JAPANESE BANK LOANS & DISCOUNTS MAY 27 7.39
CANADIAN FINANCE PAPER MAY 27 19.00

—— © -~ " INTERBANK STERLING MAY 27 12.39
SWISS INTERBANK LOAN MAY 27 10.25

—————— -~y EIGHTED RVERAGE FOREIGN INTEREST RATE 0 MAY 27 13.63

{6-10 COUNTRIES PLUS SWITZERLAND)

-—- CHART 6. EURC-DOLLAR DEPOSIT RATES: LONDON

————---- - OVERNIGHT = - T o ' MAY 27 19.16
7-DAY MAY 27 19.08

e 1-MONTH ’ MAY 27 19.16 o
3-MONTH MAY 27 19.16
6-MONTH MAY 27 18.09
1-YEAR MAY 27 17.20 §

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

T OVERNIGHT EURO-DULLAR DEPOSITS MAY 27 19.16
U.S. FEDERAL FUNDS ’ ' ' MAY 27 18.71
—— " " "DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS MAY 27 0.45
o ‘ 3-MCNTH EURO-DOLLAR DEPOSIT RATE MAY 27 19. 16
J.S. 90-DAY CD'S, SECONDARY MARKXET MAY 27 13.238
T DIFFERENTIAL MAY 27 0.88
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: LAST VALUE PLOTTED
T N ’ SERIES NANE DATE VALUE

TJLINTL
CHART 8. INTEREST ARBII&AGE, 3-MONTH FUNDS
-#

EURO-DOLLAR DEPOSIT . MAY 27  19.16
. ~—— © ° INTERBANK STERLING (LONDON), COVERED ' MAY 27 19.62
< DIFFERENTIAL MAY 27  -0.47
\ U.S. COMMERCIAL PAPER | MAY 27 17.52
CANADIAN FINANCE DPAPER, COVERED MAY 27 18.83
_DIPPERENTIAL MAY 27 -1.32
EURO-DOLLAR DEPOSIT AAY 27 19.16
- -~ INTERBANK DM (FRANKFURT), COVERED © MAY 27 19.45
'DIFFERENTIAL MAY 27 -0.30
EURO-DOLLAR DEPOSIT | MAY 27 19.16
SWISS INTERBANK, COVERED —~ ~ : ———WEY 2T 19,25 -
DIFFERENTIAL MAY 27 -0.09
"CHART 9. LONG TERM GOVERMENT DOND YIELDS
e e N TTED STATES — AT 22 13:9F
GERMANY MAY 15  10.79
-~ -JKPAN (MONTHLY) — ~ ~ ~ <0 mmemes m— o— - apRTL - - 7,90
SWITZERLAND MAY 15 5.82
— e CRANRDA o - e mmeo el Lo Ay 1§ 15,.82°
FRANCE | MARCH 13 15.09
. NETHERLANDS APRYIL 28 " 10.917 -
UNITED KINGDOM MAY 15 12.03
0.S. CORPORATE
AAA BONDS v APRIL 13.88
——————BURO=DMBONDS — T~ - S DECI T T 6463
. EURO-DOLLAR BONDS ) FEB. 12.17
- _ EURO-DOLI > o . - ‘ ,

t 'CHART 10. INDUSTRIAL STOCK INDICES

- ——=~———UNTTED STATES ~ "~ — "~ TUUomsmm— s s gyt 220 139025
, JAPAN T ‘ MAY 22 362.00
- - FRANCE- ¢ ¢ o - APRIL 3 148.80
UNITED KINGDOM MAY 22 129.78
SWITZERLAND S ' MAY 22  71.66

GERMANY MAY 15 100.35
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FEDERAL RESERVE statistical release
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H.10(512) ) JUONE 3, 1981
FOREIGN EXCHANGFE RATES
FORK THE WEFK ENDING MAY 29, 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

COUNTRY UNIT MAY 25 MAY 26 MAY 27 MAY 28 MAY 29

AUSTRALTA " DOLLAK - 113.8400 113.5500 113.83800 113.3700
AUSTRIA SCHILLING 6.04961 6.02501 6.04230 6.99385
BELGIUOM FRANC 2.62812 2.61165 2.64340 2.62674
CANADA DOLLAR ] 83.2570 83.1740 83.2086 83.0772
DENMARK KRONE . 13.6314 - 13.5355 13.6799 13.6388
FINLAND MARKKA 22.9305 22.9358 22.9305 22.9147
FRANCE "~ 7" F°"FRANC ~ " O "~ 18.0375 18.0180 18.1324 179775
GERMANY D. MARK 42.8467 42.6257 43.0200 42.9184
INDIA RUPEE _ 11.7647 11.7647 11.7647 11.7925
IRELAND POUND L 156.7500 155.7000 157.3000 157.7000
ITALY LIRA 0.08€39 0.08591 0.08613 0.08628
JAPAN YEN 0.44573 0.44454 O. 44643 0.44663
MALAYSIA ° "DOLLAR T T I 42.5080 42.48989 42.5622 §2.5622
MEXICO PESO 4.1339 4.1331 4.1305 4.1305
NETHERLANDS " SUILDER : 38.5431 38.3142 38.6698 38.5802
NEW ZEALAND DOLLAR D 87.5000 87.1000 87.1800 87.0300
NOPWAY RRONE 17.4764 " 17.3913 17.5439 17.4095
PORTUGAL ESCUDO 1.6247 . 1.6155 1.6234 1.6273
SOUTH AFRICA RAND " A 117.8700 117.4500 117.8000 118.0200
SPAIN PESETA 1.0828 1.0767 1.0811 1.08538
SRT LANKA RUPRE 5.4437 5.4437 S. 4437 5.4142
SWEDEN KRONA Y 20.2041 20.1066 20.3790 20.2029
SWITZERLAND - PRANC 48.1696 47.9386 48.2439 - 48.1742
UNITED KINGDOM| DPOUND 206.6000 206.0000 206.8000 207.0000

Federal Reserve Bank of St. Louis





