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DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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3-MONTH: FORWARD EXCHANGE RATES
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U.S. DOLLARS PER FINE OUNCE
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CHART .3

GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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CALL MONEY RATES

WEEKLY SERIES
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H INTEREST RATES:
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CHART 6
EURO-<DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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PERCENT PER ANNUM

CHART 7

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

AVERAGES FOR WEEK ENDING WEDNESDAY

- SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES
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INTEREST ARBITRAGE: S-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
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CHART 8
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS
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WEEKLY SERIES

CHART 10

INDUSTRIAL STOCK INDICES
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LAST VALUE PLOITED
SERIES NANE L U DATE VALUE

CHART 1. SPOT EXCHANGE RATES AND INDICES. [, © 7 © . . . i .

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

‘ . GERMAN MARK Si o ¢+ .SEPTe 2. §0.325
g JAPANESE YEN SEPT. 2 0.43433
- DUTCH GUILDER o : “i... . SEPT. :2. 36.69
. U.K. POURD ~ P SEPT. 2. 184.20
CANADIAN DOLLAR . .. SEPT. 2 83.12
FRENCH FKANE SEPT. 2 17.01
SWISS FRANC ‘ SEPT.- 2. 46.59
BELGIAN FRANC SEPT. ©2 - 2.48851
ITALIAN LIRA SEPT. 2 0.08160
INDICES, MARCH 1973 BASE RATES = 100
GERMAN MARK SEPT. 2 114.64
JAPANESE YEN SEPT. 2 113.72
DUTCH GUILDER i . SERTs 2 105.34
U.K. POUND SEPT. 2 74.50
CANADIAN DOLLAR G : . SEPT. ‘2. 82.85
FRENCH FRANC b SEPT. 2 76.67
SWISS FRANC : P "SEPP. 2 149.89
BELGIAN FRANC N . SBPTe-2.. 98.06
ITALIAN LIRA . SEPT. 2 46.35
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
(6-10 COUNTRIES PLUS SWITZERLAND) '~ .. . . - i
U.S. DOLLAR SEPT. 2 110.53
GERMAN MARK L .. SEPf. .2 129.39
JAPANESE YEN SEPT. 2 126.14
DUICH GUILDER SEPT. 2 115.02
U.K. POUND " SEPT. ' 2 78.83
CANADIAN DOLLAR SEPT. ' 2  88.88
FRENCH FRANC SEPT. 2 81.19
. ‘ SRISS FEANC SEPT. 2 164.46
BELGIAN FRANC SEPT: 2 106.43
ITALIAN LIRA . SEPT. 2 47.58
2 | SWEDISH KRONA SEPT. 2 91.24
CHART? 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM Ok DISCOUNT .-
CANADIAN DOCLLAR . ' © . SEPT. .2 =3.13
U.K. POUND SEPT. 2 4.80
" GERMAN MARK I IR SEPT. 2 6.01
FRENCH PRANC e ! SEPT. 2 =9.22
SWISS PRANC - SEPT. 2 9.37
DUTCH GUILDER SEPT. 2 §.62
JAPANESE YEN SEPT. 2 1.20
1TALIAN LIRA SEPT. 2 =-15.07
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PoalieY Thad | LAST VALUE PLOTTED
S SERIES NAME | v DATE VALOUE

Gl it awaad

Awh v s

U.S. DOLLARS 2ER FISE OUNCE ‘ SEPT. 2 422.06
3 .. x :' i i ,u: FEE . . “ ;
| CHART 4, -CALL u@uzx RATES
‘a~~u u.s. REDERKL EUNDS . SBEPT. 2 16.89
“%.%7%7 OVERNIGHL EURO-DOLLAR DEPCSITS SEPT. 2 17.33
“i.r? UsKe -2+%DAY LOCAL AUTHORITY DEPOSITS . SEPT. 4 = 12.38
“.%7 CANADA G AUG. 21 20.29
"% GBRMANY: : SEPT. . & 12.00
ISR VY JAPAN 5w .- SEPZ. &4 7.56
FRANCE SEPT. 4 17.38
NETHERLANDS 5 SR . AUG. 21 .11.50
EURO SHISS FRANC AUG. 28 26.00
o ¥ ‘. %« o o
CﬂART 5..3 nouma INTEREST RATES
0. s. QO*DAY CD'S, SECONDARY MARKET . SEPT. 2. 17.717
#.3" GERMAN“ INTERBANK LOAN ' 'SEPT. 2 12.82
“.'w: JAPANESEBANK LOANS & DISCCUNTS SEPT. . 2 7-41
¢v0."  CANADXAN -:FINANCE PAPER SEPT. 2 21.77
INTERBANK STERLING " SEPT. 2 13.95
SWISS INTERBANK LOAN SEPT. 2 9.01
WEIGHTED AVERAGE :FOREIGN .INIEREST RATE SEPT. 2 13.82
{(6-10 COUNTRIES PLUS. SWITZERLAND) . :
CHARw 6.VEUBO-BemLAR DEPOSIT RATES: LONDON
P CVERHIGHT SEPT. 2. 17.33
: 7&DAY " SEPT. 2 17.27
R lﬁuONTHhﬂ . SEPT. 2 - 17.81
crLety 6.MONTH Y : SEPT. . 2 18.64
vl 1=YEARET SEPT. - 2 18.00
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
OVERNIGHT EURC~DOLLAR DEPCSITS A .+, SEPT. ‘2 17.33
U.S. FEDERAL FUNDS SEPT. 2 16.89
Lt DIFFEREKEIAL ADJ. FOR RESERVE REQUIREMENTS - SEPT. « 2 0.41
T BwHOHTB EURO DOLLAR DEPOSIT RATE . SEPT. 2 18.55
~* .v - UeSe -90<DAY CD'S, SECCNDARY MARKET SEPT. . 2 17.77
R DIFFERENTIAL :SERT. 2 0.78
Lt S T P U
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SERIES NAME

CHART 8. INTEREST ARBITRAGE, '3=McNMf 'FUNDS

EURO-DOLLAR DEPOSIT

INTERBANK STERLING (LONDON), COVERED
DIFFERENTIAL

U.S. COMMERCIAL PAPER
CANADIAN FINANCE PAPER, COVERED
. DIFFERENTIAL

EURO-DOLLAR DEPOSIT
INTERBANK DM (FRANKFURI), COVERED
DIFFERENTIAL

EUROC-DOLLAR DEPOSIT
SWISS INTERBANK, COVERED
DIFFERENTIAL

CHART 9. LONG TERM GOVERMENT BOND YIELDS
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CHART 10. STOCK INDICES
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LAST VALUE PLOTTED

DATE

SEPT.
SEPT.
SEPT.

SEPT.
SEPT.
SEPT.

SEPT.
SEPT.

SEPT.-

SEPI.
SEPT.
SEPT.

SEPT.
AUG.
JULY
AUG.
AUG.
JUNE
AUG.
AUG.

JULY
JULY

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

NN [SI N \§) NN NN

21
21
12
21

28 .

26
26
26
26
26
26
26
26

VALUE

18.55
18.92
-0.37

16.97
18.47
-1.50

18.55
19.02
-0.47

18.55
18.59
-0.04

15. 44
11.36
8.93
5.67
16. 20
17.44
11.54
13.01

14.38
12.67

129.94
122.79
215.81
101.52
95.47
87.32
93.18
157.26



FEDERAL RESERVE statistical release

H.10 (512 ) SEPTEMBER 10, 1981
) FOREIGN EXCHANGE RATES ’
FOR THE WEEK ENDING SEPTEMBER 4, 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. CENIS
COUNTRY UNIT AUG. 31 SEP. 1 SEP. 2 SEP. 3 SEP. 4

AUSTRALIA DOLLAR 114.9500 114.6000 114.8500 114.9000 114.9500
AUSTRIA SCHILLING 5.85480 5.81734 5.84112 5.87890 5.88582
BELGIUM FRANC "2.50313 2.48571 2.49813 2.51130 2.52334
CANADA DOLLAR 83.1947 83.0496 83.6190 83.7240 83.4586
DENMARK KRONE 13.0685 13.0081 13.1148 13.1622 13.1926
FINLAND MARKKA 21.9925 21.9394 22.0216 22.0459 22.0946
FRANCE FRANC 17.0503 16.9837 17.1116 17.1674 17.2488
GERMANY D. HMARK 40.8580 40.7166 40.9836 41.2286 41.4766
INDIA RUPEE 11.0497 11.0497 11.0619 11.0988 11.0988
IRELAND POUND 149.2500 148.5500 149.8000 150.2500 150.3000
ITALY LIRA 0.08210 0.08143 0.08197 0.08227 0.08247
JAPAN YEN 0.43384 0.43299 0.43535 0.43403 0.43535
MALAYSIA DOLLAR 42.3280 42.1763 42,2833 42.3191 42.2386
- HEXICO PESO 4.0048 3.9952 4.0048 4.0048 3.9841
NETHERLANDS GUILDER 36.7850 36.6771 36.9072 37.2024 37.3274
NEW ZEALAND DOLLAR 82.8500 82.7000 82.8500 83.0000 83.0300
NORWAY KRONE 16.4528 16.3666 16.4609 16.4880 16.5221
PORTUGAL ESCUDO 1.5152 1.5072 1.5152 1.5209 1.5221
SOUTH AFRICA RANC 106.0000 105.6800 105.7500 105.7700 105.6200
SPAIN PESETA 1.0251 1.0172 1.0211 1.0257 : 1.0272
SRI LANKA RUPEE 5.1391 5.1391 5.1391 5.1391 5.1391
SWEDEN KRONA 19.1681 19.1022 19.1938 19.2160 19.2308
SWITZERLAND FRANC 46.6853 46.3070 46.5116 47.2367 47.8583
UNITED KINGDOM |} POUND 184.5000 183.2000 184.1500 184.4500 184.2000
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