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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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MARCH 1973=100 MARCH 1973=100
120 [ _ ) -] 120
1 r U.K. POUND I
100 — — 100
'’ |
80 FOREIGN CURRENCY . -1 80
_ PRICE OF U.S. DOLLAR
' ] | ) | )
6o L | | I mmnimm | 11 | LU tododobodo ool eo
180 [ ‘ —_ = o
: - - 110
160 — :
140 — | —4 90
120 GERMAN MARK —~ T FRENCH FRANC -
- ’ - 70
100 [ lnlnlnlunlnlnlu
160 [ ] 240
140 B N
— — 200
120 ~
ll ' — 160
100 SWISS FRANC
i | — 140
g0 L | [ I mn L L] | 1] '||I||I||I||-Hlnluln 120
— -/ -/
160 |— — : — 160
BELGIAN FRANC
140 — — 140
120 i — — 120
— DUTCH GUILDER 7] . T
. 100 | I — — 100
| | N I I imnn | [ [ I I I
' 100 [ — — 100
80 4 + ITALIAN LIRA — 80
60 - -1 60
CANADIAN DOLLAR
a0 L1 1 | | plo bbby [ |1 LU b Tttt 40

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

1979

1981

1979

1981

3/19/81 7 ’ /‘



CHART 2

3-MONTH FORWARD EXCHANGE RATES

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

PERCENT PER ANNUM 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 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 5

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 LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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CHART 7

DIFFERENTIAL: PLUS(+), FAVORS BORROWING IN U. S.
AVERAGES FOR WEEK ENDING WEDNESDAY

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

PERCENT PER ANNUM

1 PERCENT ON DIFFERENTIAL SCALE = 2 PERCENT ON RATE SCALE
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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
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CHART 10

STOCK INDICES

WEEKLY SERIES

RATIO SCALE B v RATIO SCALE
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SERIES NAME

CHART 1. SPOT EXCHANGE RATES AND ANDICES

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

GERMAN MAKK
JAPANESE YEN
DUTCH SUILDER
U.K. POUND _
CANADIAN DOLLAR
FRENCH FPRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

INDICES, MARCH 1973 BASE RATES = 100

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 =

GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

{(G-10 COUNTRIES PLUS SWIIZERLAND)

U.S. DOLLAR
GERMAN MARK
JAPANESE YEN
DUICH GUILDER
U. K. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGI1AN FRANC
ITALIAN LIERA
SWEDISH KRBRONA

LAST VALUZ PLOITED

CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT

Digitized for FRASER
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CANADIAN DOLLAR
U.K. POUND
GERMAN MAKK
FRENCH FRANC
SWISS FRANC
DUTCH GUILDER
JAPANESE YEN
ITIALIAN LIRA

Federal Reserve Bank of St. Louis

DATE VALUE
AUG. 26 40.45
AUG. 26 0.436060
AUG. 26 36.40
AUG. 26  185.07
AUG. 26 82.57
AUG. 26 16.88
AUG. 26 46.47
AUG. 26 = 2.48351
AUG. 26 0.08088
AUG. 26 113.79
AUG. 26 114.32
AUG. 26 104.48
AUG. 26 74.85
ADG. 26 82.30
AUOG. 26 76.08
AUG. 26 149.51
AUG. 26 97.86
AUG. 26 45.95
100
AUG. 26 110.94
AUG. 26 128.69
AUG. 26 127.29
AUG. 26 114.37
AUG. 26 79. 49
AUG. 26 88.53
AUG. 26 80.76
AUG. 26 1b64.51
AUG. 26 106.53
AUG. 26 47.27
AUG. 26  91.30
AUG. 26 -2.86
AUG. 26 5.00
AUG. 26 - 6.37
AUG. 26 -8.35
AUG. 26 9.79
AUG. 26 5.12
AUG. 26 11.43
AUG. 26 -14.89



LAST VALUE PLOTIED

SERLES NAHUE DATE
CHART 3. <OLD PRICE IN LONDON, AFTERNOON FIXING
U.S. DOLLARS PER FINE OUNCE AUG. 26
CHART 4. CALL MONEY RATES
U.S. FEDERAL FUNDS AUG. 26
OVEKNIGHT EURO-DOLLAR DEPCSITS AUG. 26
U.K. 2-DAY LOCAL AUTHORITY DEPOSITS AUG. 21
CANADA AUG. 21
GERMANY AUG. 21
EUKO-DH aUG. 7
JAPAN AUG. 21
FRANCE AUG. 21
NETHERLANDS AUG. 7
EURO-SWISS FRANC AUG. 7
CHART 5. 3-MONTH INTEREST RATES
U.S. 90-DAY CD'S, SECONDARY MARKET AUG. 26
GERMAN INTERBANK LOAN AUG. 26
JAPANESE BANK LOANS & DISCOUNTS AUG. 26
CANADIAN PINANCE PAPER AUG. 26
INTERBANK STERLING AUG. 26
SW1SS INTERBANK LOAN AUG. 26
WEIGHTED AVERAGE FOREIGN INTEREST RATE AUG. 26
(G-10 COUNTRIES PLUS SWITZERLAND) -
CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON
OVERNIGHI AUG. 26
7-DAY AUG. 26
1-HONTH AUG. 26
3-MONTH AUG. 26
6—MONTH AUG. 26
1-YEAR AUG. 26
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RBATES
OVERNIGHI EURO-DOLLAK DEPOSITS AUG. 26
U.S. FEDERAL FUNDS AUG. 26
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS AUG. 26
3-MONTH EURO-DOLLAR DEPOSIT RATE AUG. 26
U.S. 90-DAY CD'S, SECONDARY MARKET AUG. 26
DIFFERENTIAL - AUG. 26
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 VALUE

"~ 420.85

17.41
18.09
12.50
20. 29
12.00
11.86
7.06
17.50
13.00

2.94

18.07
12.81

7.44
21.78
13.58

8.92
13.87

18.09
18.69
18.68
18.84
18.75
-17.90

18.09
17.41
0.68

18.84
18.07
0.77

-e



LAST VALUE PLOITED
SERIES NANME DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3-MONIH FUNDS

LURO-DOLLAR DEPOSIT AUG. 26 18. 84
INTERBANK STERLINS (LONDON), COVEKED AUG. 26 18. 74
DIFFERENTIAL AUG. 26 0.10
; U.S. COMMERCIAL PAPER AUG. 26 17.22
i CANADIAN FINANCE PAPER, COVERED AUG. 26 18.77
DIFFERENTIAL AUG. 26 -1.55
EURO-DOLLAR DEPGSIT AUG. 26 18.84
INTERBANK DM (FKANKFURT), COVERED AUG. 26 19.39
DIFFERENTIAL AUG. 26 -0.55
EURO-DOLLAR DEPGCSIT AUG. 26 18.84
SWISS INTERBANK, COVERED AUG. 26 18.93
DIFFEKENTIAL AUG. 26 -0.09
CHART 9. LONG TEEM GOVERMENT BOND YIEZLDS
UNITED STATES AUG. 21 14.83
GERMANY AUG. 14 11. 21
JAFPAN (MONTHLY) : MAY 8.81
SWITZERLAND AUG. 21 5.67
CANADA AUG. 21 16. 20
FRANCE JUNE 12 17.44
NETHERLANDS AUG. - 7 11.39
UNITED KINGDOM AUG. 14 12.90
U.S. CCRPORATE
AAA BONDS JUNE 13.75
EURC-DOLLAK BONDS MAY 12.64
¢ CHART 10. STOCK INDICES
‘ ONITED STATES AUG. 12 138.73
UNITED KINGDOH AUG. 12 124.066
CANADA AUG. 12 229.75
GERMANY AUG. 12 102.98
SWITZEKLAND AUG. 12 96.91
NETHEBLANDS AUG. 12 87.68
FRANCE AUG. 12 91.17
JAPAN AUG. 12 159.32
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'FEDERAL RESERVE statistical release

. 10(512 AUGUST 31, 1v381
110012 FOREIGN EXCHANGE RATES ’
FOk THE WEEK ENDING AUGUST 28, 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:
HHONETARY (EA$3_2;§,_gjjIS
COUNTRY UNIT AUG. 24 AUG. 25 AUG. 26 . AUG. 27 AUG. 28
AUSTRALIA DOLLAR 115.1800 114.6000 114.6800 114.7000 114.9500
AUSTRIA SCHILLING 5.78369 5.69152 5.73066 5.75374 5.81318
BELGIUM FRANC " 2.49252 2.44918 2.47709 2.46245 2.49314
CANLDA DOLLAR 82.7336 82.35488 82.3859 82.5628 83.13878
DENMARK KRONE 12.9324 12.7714 12.9110 12.8908 13.0166
FINLAND MARKKA 21.4592 21.6240 21.7037 21.8031 21.857Y
FRANCE FRANC 16.9205 16.6306 16.9491 16.8705 17.0503
GERMANY D. MARK 40.4285 39.9441 40.5762 40. 3959 40.7997
INDIA RUPEE 11.1982 11.0254 11.0497 11.0375 11.04357
IRELAND POUND 148.3500 146.2000 147.7000 147.7500 148.8000
1iALY LIRA 0.08117 0.08013 0.08110 0.08107 0.08143
JAPAN YEN 0.43783 D.433065 0.43459 e 43299 0.43649
MALAYSIA DOLLAK 42.0875 42.0168 42.2297 42.2297 42.2333
MEXICO 2ES0O 4.0254 4.0241 4.0209 C 4.0145 4.90112
NETHEKLANDS GUILDER 36.3901 ~"35.9454 36.4631 36e.3769 367242
NEW ZEALAND DOLLAR 83.0300 82.6000 82.8000 82.7800 82.8309
NORWAY KxONE 16.3733 " 16,2602 163132 16. 3065 16.4203
PORTUGAL ESCUDGC 1.5175 " 1.4925 1.5026 1.5094 1.5072
SOUTH AFRICA RAND 106.3000 105.4300 105.8000 105.9000 105.8000
SPAIN PESEIA 1.0132 0.9981 1.0113 1.0096 1.0111
SRI LANKA RUPEE 5.1391 5.1391 51391 5.1391 5. 1391
Sd EDEN KRONA 19.1314 18.8412 19.0114 18.9789 19.0507
SWITZERLAKND FRANC 46.5875 45.9770 46.5549 46.5549 46.9043
UNITED KINGDOM | POUND 184.9000 182.3500 184.5000 184.2500 184.9000
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