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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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. PERCENT PER ANNUM

CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-) -
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT 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

PERCENT PER ANNUM PERCENT PER ANNUM
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CHART S

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM

CHART 6

EURO-DOLLAR DEPOSIT RATES vronpoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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PERCENT PER ANNUM
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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

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

PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES

i

PERCENT PER ANNUM
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CHART 10

STOCK INDICES

WEEKLY SERIES
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LAST VALUE PLOITED

SERIES NAME DATE
CHART 1. SPOT EXCHANGE RATES AND INDICES
- WEEKLY AVERAGES, NOON BUYiING RATES (U.S. CENTS)

GERMAN MARK AUG. 19

v JAPANESE YEWN AUG. 19
DUICH GUILDER AUG. 19

U.K. POUND AUG. 19
CANADIAN DCLLAR AUG. 19

FRENCH FRANC AUG. 19

SWISS FRANC AUG. 1Y
BELGIAN FRANC AUG. 19
ITALIAN LIRA AUG. 19

INDICES, MAECH 1973 BASE RATES = 100

GEKMAN MARK AUG. 19
JAPANESE YEN AUG. 19

DUTCH GUILDER AUG. 19

U.K. POUND AUG. 19
CANADIAN DOLLAR AUG. 19

FRENCH FRANC AUG. 19

SWISS FRANC AUG. 19
BELGIAN FRANC AUG. 19
ITALIAN LIKA AUG. 19

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
(6-10 COGNTRIES FLUS SWIIZEELAND)

U.S. DOLLAR
GERMAN MARK
JAPANESE YEN
DUICH GUILDEE
U.K. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FKANC
BELGIAN FRANC
ITALIAN LIRA

' SWEDISH KRONA

v CHART 2. 3-MONTH FORWARD EXCHANGE RATES,

CANADIAN DOLLARK
U.K. POUND
GERMAN MARK
FRENCH FRANC
SWISS FRANC
DUTCH GUILDER
JAPANESE YEN
ITALIAN LIKA
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AUG.
AUG.
AUG.
AUG.
AUG.
AUG.
AUG.
AUG.
AUG.
AUG.
AUG.

PREMIUM OR DISCOUNT

AUG.
AUG.
AUG.
AUG.
AUG.
AUG.

AUG..

AUG.

19
19
19
19
19
19
19
19
19
19
19

19
19
19
19
19
19

19

19

VALUE

39.88
0.43300
35.93
181.78
81.89
16.69
45.99
2.44252
0.08012

112.20
113.37
103. 14
73.52
81.61
75.22
147.94
96.25
45.51

112.31
128.02
127.49
113.98
78.717
86.65
80.61
164.37
105.75
47.29
91.06

-2.67
4.91
6.31

-7.44
9.91
5.07

11.23

-14.17



LAST VALUE PLOITIED
SERIES NAHE DATE VALUE

CHART 3. GOLD PRICE IN LONDON, AFIERNOON FIXING

U.S. DOLLARS PER FINE OUNCE AUG. 19 416.65

CHART 4. CALL MONEY RATES

U.S. FEDERAL FUNDS AUG. 19 18.19 o

CVERNIGHT EURO-DOLLAK DEPOSILS AUG. 19 18.29
U.K. 2-DAY LCCAL AUTHORITY DEPOSITIS AUG. 14 12.50
CANADA JUNE 26 18.85
GERMANY AUG. 14 12.00
EUEKGC-DM _ JULY 31 11.52
JAPAN AUG. 14 7.31
FRANCE AUG. 14 17.50
NETHERLANDS AUG. 1 13.00
EURO-SWISS FRANC JULY 31 10.06

CHART 5. 3-MONTH INTEREST RATES

U.S. 90-DAY CD'S, SECCNDARY MARKET AUG. 19 18.01
GERMAN INIERBANK LOAN AUG. 19 12.89
JAPANESE BANK LOANS & DISCOUNTS AUG. 19 7.45
CANADIAN FINANCE PAPER AUG. 19 21.50
INTERBANK STERLING AUG. 19 14.00
SWISS INIERBANK LOAN AUG. 19 8.85
WEIGHTED AVEKAGE FOREIGN 1NIEREST KATE AUG. 19 13.87

(G-10 COUNIRIES PLUS SWITIZERLAND)

CHAKT 6. EURO-DOLLAE DEPOSIT RATES: LONDCN

OVERNIGHT AUG. 19 18.29
7-DAY AUG. 19 18.25
1-MONTH AUG. 19 18.66
3-MONIH AUG. 19 18.73
6-MONTH AUG. 19 18.76
1-YEAR AUG. 19 17.80

(L2

CHART 7. SELECTED EURO-DOLLAR AND U.S. MCNEY MARKELI RA1ES

OVERNIGHT EURC-DOLLAR DEPGSITS AUG. 19 18.29
U.S. FEDERAL FUNDS AUG. 19 18.19 ¢
DIFFERENTIAL ADJ. FOR KESERKVE REQUIREMENTS AUG. 19 0.10
3-MONTH EURKO-DOLLAR DEFOSII RAIE AUG. 19 18.73
U.S. 90-DAY CD'S, SECONDARY MARKEZL AUG. 19 18.01
DIFFERENTIAL AUG. 19 0.72
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LAST VALUE PLOTTED
SERIES NAME : CAIE VALUE

CHART 6. INTEREST ARBITRAGE, 3-MCNTH PUNDS

EUKC-DOLLAER DEPOSII AUG. 19 18.73
’ INTERBANK STERLING (LONDON), COVERED AUG. 19 19.08
DIFFERENTIAL AUG. 19 -0.35
. U.S. COMMERCIAL PAPER AUG. 19 17.36
CANADIAN FINANCE PAPER, COVERED AUG. 19 18.69
DIFFERENTIAL AUG. 19 -1.33
EURO-DOLLAK DEPOSIT AUG. 19 18.73
INTERBANK bk (FKANKFUKRT), CGVERED AUG. 19 19.40
DIFFERENTIAL AUG. 19 -0.67
EURO-DOLLAR DEPOSIT AUG. 19 18.73
SWISS INIERBANK, COVERED AUG. 19 18.98
DIFFERENTIAL AUG. 19 -0.25

CHART 9. LONG TERM GOVERMENT BOND YIELDS

UNITED STAIES AUG. 14 14.61
GERMANY AUG. 7 11.17
JAPAN (MCNTHLY) MRY 8.81
SWITZERLAND JuLry 10 5.54
CANADA JULY 31 17.07
FRANCE JUNE 12 17.44
NETHERLANDS JULY 24 11.11
UNITED KINGDOM AUG. 14 12.90

U.S. CORPORATE

AAA BONDS JUNE 13.75
EURO-DOLLAR BONDS MAY 12.64

CHART 10. STOCK INDICES

UNITED SIAIES AUG. 12 138.73
UNITED KINGDOHM AUG. 12 124.66
] CANADA AUG. 12 229.75
GERMANY AUG. 12 102.98
SWI1ZERLAND AUG. 12 96.91
\ NETHERLANDS AUG. 12 87.63
FRANCE AUG. 12 91.17
JAPAN AUG. 12 159.32
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FEDERAL RESERVE statistical release

q. - AUGUST 25, 1981
710612 FOREIGN EXCHANGE RATES '
FOR THE WEEK ENDING AUGUST 21, 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 AUG. 17 AUG. 18 AUG. 19 AUG. 20 AUG. 21

AUSTRALIA DOLLAR 114.1000 114.4000 114.5200. 114.9000 115.2000
AUSIRIA SCHILLING 5.53698 5.76037 5.69152 5.76701 5.79039
BELGIUM FRANC " 2.44618 2.46305 2.46427 2.49252 2.50627
CANADA DOLLAk 81.7863 82.2572 82.5553 82.4811 82.9119
DENMARK KRONE 12.7470 12.7551 12.7291 12.8783 13.0463
FINLAND MARKKA 21.4823 21.7960 21,5216 21.7984 21.8699
FRANCE FRANC 16.7224 16.8407 16.8138 16.3990 17.0140
GEKMANY D. MARK 40.0480 40.0320 40.0320 40.46S4 40.8330
INDIA RUPEE 11.1235 11.1857 11.1483 11.1483 11.1982
IRELAND POUND 145.7500 146.5000 146.5000 147.7000 149.500vu
IIALY LIRA 0.08035 0.08094 0.08032 0.08084 0.08117
JAPAN TEN 0.43516 0.43630 0.43412 0.43687 0.44004
MALAYSIaA DOLLAR 42.1941 42.0964 42,0522 42.2119 42.3012
MEXICO PESO 4.0258 4.0282 4.0331 4.0306 4.0241
NETHERLANDS GUILDER 36.0231 36.0620 36.0750 36.4431 36.73177
NEw ZEALAND DOLLAR 82.4000 82.8100 - 82.5600 82.9100 82.93800
NORWAY KRONE 16.1290 16.2140 - 16.1681 16.3132 16.4555
PORTUGAL ESCUDO 1.4870 1.5026 1.5049 1.5106 1.5129
SOUTH AFRICA RAND 105.6500 105.7200 105.6000 106.0500 " 106.30090
SPAIN PESEIA 0.9872 1.0041 0.99380 1.0045 1.0104
SRI LANKA RUPEE 5.1391 5.1391 5.1391 5.1391 5.1391
SWEDEN KRONA 18.8857 18.9394 18.8750 19.0476 19. 2493
SWITZERLAND FRANC 46.0511 45.9453 46.0830 46. 4684 46.7727
UNITED KINGDCM | POUND 182.2500 182.9000 185.9500 187.6500

183.1500
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