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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

RATIO SCALE
MARCH 1973=100

—

UK. POUND

80 — FOREIGN CURRENCY 1

PRICE OF U.S. DOLLAR
o L1 | | L [ \HJJI|II|II clodinl L1 ‘ L] Lllulnln Ll
180 [ - = =
160 |- -
140 ’ — '
120 GERMAN MARK - [ FRENCH FRANC
100 LI 1 | L] Ll]ll||||ll nmmmas | [ 1] \II|II|II|II nmmm
160 [ /] — J—
140 B h

120

100

go L | |

JAPANESE YEN

L 1 | illlll|l|!l||ll

SWISS FRANC

| | | |'lll|||lll|llH|H|H|H

160 !—_

140

120

100

DUTCH GUILDER -

BELGIAN FRANC

L] Il|ll|ll||||ll|||||||ll

100 [

60 —

ao L1 | |

CANADIAN

DOLLAR:

pelelilg

Ll

—

ITALIAN LIRA —

| [ T A A S AR MR Ay

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

1979

1981

1979 1981

120

100

80

60

110

90

70

240

200

160

140

120

160

140

120

100

100

80

60

40



CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)

PERCENT PER ANNUM

AVERAGES FOR WEEK ENDING WEDNESDAY
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U.S. DOLLARS PER FINE OUNCE

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
28 -_/ — — 28
»

24 - - —{ 24
20 U.S. FEDERAL FUNDS __‘ L U. K. 2-DAY LOCAL AUTHORITY __.’20
16 16
12 12
8 8
N I O O I O O O A T AR A A A A [ O O N A A A A A AT A A

— — _
24 |- - — 24
20 |- 4 - — 20
16 — — -— 16
CANADA
12 — EURO-SWISS FRANC — — 12
8 — — 8
4= m NETHERLANDS -1 4
A’y +
0 0
L] N I i mn L1 [ AR A A R R A A

24 [_ - ] 24
‘ L]

20 ~ — 20
[ §

16 FRANCE . 116

' GERMANY
12 — — 12
8 ] — 8
|
JAPAN
4 , — — 4
oLl | | [ | T AN T R A ATy L Do o 0
1979 1981 1979 1981

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



CHART &

3-MONTH INTEREST RATES

PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES Lonpown

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 7

(SELE.CTED EURO-DOLLAR AND U. S. MONEY MARKET RATES . y

DIFFERENTIAL: PLUS(+), FAYORS 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

PERCENT PER ANNUM
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES
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LAST VALUE PLOTTED

} SERIES NAME JAlE VALUE
2 _CHART 1. SPOT EXCHANGE RATES AND INDICES _ _ -
o
WEEKLY AVERAGES, NOON BUYING KATES (U.5. CENTS)
: GERKMAN MARK DEC. 9 44.69
__“m__?_w_mJAEAHESEmIEK"_MW U, DEC.. 9 _ _ 0.45994
DUTCH GUILDER DEC. 9 40.87
U.Ke POUND —- DEC., 9 193. .7
CANADIAN DOLLAR DEC. 9 84.50
. _FRENCH PFRANC __ - DEC. 9 17.10
SW¥ISS FRANC DEC. 9 55.28
- BELGIAN PFRANC - DEC. 9 2262458
ITALIAN LIERA DEC. 9 0.08338
INDICES, MARCH 1973 BASE RATES = 100
GERMAN MARK DEC. 9 125.70
JAPANESE YEN = DEC., 9 120.43
DUTCH GUILDER DEC. 9 117.33
UsKa POUND ————— DEC. 9 78,13 _ .
CANADIAN DOLLAK DEC. 9 84.32
— FRENCH FuANC . _ DEC. 9 79.717
SKWISS FRANC DEC. 9 177.85
- BELGIAN FRANC. DEC. 9 103.42
ITALIAN LIRA DEC. 9 47.36
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
— {G-10 COUNTRIES PLUS SWITZERLAND)
UaS. DOLLAR . . .. . _ . DEC. 9 104.32
GEBRMAN MARK DEC. 9 136.82
JAPANESE YEN DEC. 9 127.82 . .
DUICH GUILDER DEC. 9 122.94
_ U.Ke POUND = S DEC. 9 78.01
CANADIAN DOLLAR DEC. 9 Bo.25
-—vee . FRENCH FRANC. . . . . DEC. 9 80.560b
S#ISS FRANC DEC. 9 187.13
° BELGIAN FRANC DEC. 9 107,30
ITALIAN LIRA DEC. 9 40. 37
: v SWEDISH KRONA = I DEC. 9 32.8°
CHART. 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCCOUNT
CANADIAN DOLLAK DEC. 9 -3.81
- U.K. POUND DEC. 9 =2.04
GERMAN MARK DEC. 39 2. 17
FRENCH FLKANC & DEC. 9 -4,23
SWISS FRANC DEC. 9 2. 84
DUTCH GUILDER DEC. 9 1.36
JAPANESE YEN DEC. 9 5.82
ITALIAY LIBA . e e DEC. _ 9. -10.24
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_ — — - LAST VALUE PLOTTED
SERLES NAME DATE VALUE

CHART 3. GOLD 2pICE IN LONDCN, AFIERNOON FIXING

e UeSe DOLUARS PEN FINE CUNCE DEC., 9 416,95

' CHART 4. CALL MONEY KATES

U.S. FZDERAL FUNDS DEC. 9 .04
OVERNIGHT EURCU-DOLLAR DEPOSITS DEC. 9 11.82
Ue Ko 2-DAY LOCAL AUTHOEITY DEPOSITS DEC. 4 14.75
CANADA . . . R NOV. 13  19.36
GERMANY DEC. 4 10.50
. EURO-D# : o - . NOov. 20 10.51
JAPAN DEC. 4 7.25
_ FRANCE — : — DEC, 4 15.63
NETHERLANDS SEPT. 4 13.70
EURO-S5#1I55 FERANC : : : _NOV. 20 S 4.70
CHART 5. 3-MONTH INTEREST RATES
UoS. 90-DAY CD'S, SECONDAZRY MAKKET DEC. 9 11.67
__GERMAN 1INTERBANK LCGAN _ . DEC. 9 10.58
JAPANESE BANK LOANS & DISCOUNTS DEC. 9 7.16
CANADIAN FINANCE PAPEK : DEC. 9 15.84
INTERBANK STELLING DEC. 9 14.79
SWISS TNISKBANK LOAN —- DEC.__ 9 9.60
WEIGATED AVEKAGE FOREIGN INTwnREST KATE DEC. 9 12.33
- (G-10 COUNIRIES PLUS SWITZESLAND) -
CHABT 6. BURO-DCLLAEK DEPOSIT RATES: LONDUN
OVERNIGHT DEC. 9 11.82
7-UAY S : S DEC. 9 11,95
1-MONTH DEC. 9 12.21
. 3-MCNTH : : e ~ DEC. 9 . 12.48
6—-1ONTH DEC. 9 12.99
1=YEAR S _ DEC. 9 19,33
CHAKT 7. SELECTED EURC-DOLLAx AND U.S. MONEY MARKET RATES ¢
OVERNIGHI ZIJEKO-DOLLAR DEPOSITS UBC. 9 11.82
—UeS. FEQERAL FUNDS — DEC. 9 12.04
DIFFERENZIAL ADJ. FCR PESERVE RuQUIKEMENTS DEC. 9 -0.21
3~-MONTH ZURU-DOLLAE DEDPOSIT RAYE DEC. 9 12.438
UsSe. YU-DAY CD'5, S5TCCY¥DARY MARKET - . . DEC. 9 _ 11l.07
DIFFERENTIAL DEC. 9 0.81
Digitized for FRASER ' -
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SEE1ES HAHZ DATE  VALUE
CHART 8. INTELEST ARBITRAGH, 3-MONLH FUNDS . _

o _EURO-DOLLAR DEROSII __  __ __ _ DEC. 9 12.u48
INTERBANK STERLING (LONDON), COVLRED DEC. 9  12.67
DIFFERENTIAL . _DEC.. 9. =0.20
Ue5. COAAZNCIAL PADED o . DEC. 9 . 11.39

< CANADLAN PINANCE PAPRK, COVERED DEC. 9 11.87

o DIFPERENIIAL . - DEC. 9 —0.49
EURO-DOLLAR DEROSIT DEC. 9  12.48
INTERGANK DM (FRANKFORY), COVERED DEC. 9  12.81
DIFFERENTIAL ) DEC. 9 -0.33 .

o EURU-DOLLAR DEPOSIT __ _ DEC. 9 12.48 _
SKISS INYERBANK, COVEEED DEC. 9  12.51.

 DIFFERENTIAL DEC. 9 -0.03
" CHABT 9. LONG TEXM GOVERMENT 3BOND YIELDS
UNITED STALES DEC. 4  13.32
JABAN (MONTHLY) SZPT. 9.03
. SWITZERLAND. NOV. 13 5.73
CANADA NOV. 13 15.06
FRANCE . OCTe 16 17.07
NETHERLANDS SEPT. &  11.98
UNITED KLNGDOM DEC. 4 12.64
U.S. CORPORATE
AAA_BONDS SEPT. 16292
EUKO-DOLLAR BONDS SEPT. 13.36
_CHAKT 10._ STIOCK INDICES. ) . - e
« UNITED SIATES _ . ___ . DEC. 2 130,27
UNITED KINGDOM DEC. 2 116.74
L CANADA . DEC. 2 194,44
»  GERMANY DEC. 2 97.56
SwLIZEKLAND DEC. 2 85,18
NETHEKLANDS DEC. 2  75.55
FEANCE DEC. ~ 2 91.77
JADAN DEC. 2 147.24
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- . F-— ——

FEDERAL RESERVE statistical release

H. 10 (512 A DECEMBER 15, 1981
(12 FOREIGN EXCHANGE RATES >
FOR THE WEEK ENDING DECEMBER 11, 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 DEC. 17 DEC. 8 DEC. 9 . DEC. 10 DEC. 11
AUSTRALIA DOLLAR 114.3000 113.8500 113.9000 113.5000 113.3300
AUSTRIA SCHILLING 6.38978 6.33714 6.35324 _6.34115 6.31313
BELGIUM FRANC © 2.62605 2.61438 2.60892 2.58933 2.57334
CANADA DOLLAR 84.4880 84.4880 84.5023 84.2957 84.0760
DENMARK KRONE 13.8504 13.7646 13.7552 13.6818 13.5685
FINLAND MARKKA 23.1481 23.0017 22.9938 22.9437 22.8519
FRANCE FRANC 17.7132 17.6180 17.6087 17.4856 17.3822
GERMANY D. MARK 44.6229 44.4642 44,6229 44.3656 44,2282
INDIA RUPEE 10.9529 10.5170 10.9649 10.9051 10.9290
IRELAND POUND 158.0000 158.0000 157.7500 157.6000 157.5000
ITALY LIRA 0.08333 0.08319 0.08297 0.08283 0.08278
JAPAN YEN 0.45966 0.45872 0.45788 0.45746 0.45600
MALAYSIA RINGGIT 44,5832 44.5633 44,6229 44.5832 44.6229
MEXICO PESO 3.8521 3.8506 3.8491 3.8506 3.8462
NETHERLANDS GUILDER 40.8497 40.7000 40.7830 40.6504 40.2739
NEW ZEALAND DOLLAR 83.6400 83.4500 83.2500 83.0000 82.5000
NORWAY KRONE 17.5362 17.4520 - 17.4186 17.3611 17.3100
PORTUGAL ESCUDO 1.5528 1.5468 1.5480 1.5420 1.5373
SOUTH AFRICA RAND 103.2500 102.3700 102.5200 102.0000 101.7400
SPAIN PESETA 1.0461 1.0352 1.0399 1.0339 1.0288
SRI LANKA RUPEE 4.9493 4.9493 4.9493 4.9493 4.9493
SWEDEN KRONA 18.2582 18.1357 18.1488 18.0571 17.9856
SWITZERLAND FRANC 55.3404 54.7345 54.6448 54.1565 54.1712
UNITED KINGDOM] POUND 193.5000 192.6500 192.2500 189.2800° 187.7500
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