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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 RATIO SCALE
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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
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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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EURO-DOLLAR DEPOSIT RATES LonpoN
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM

PERCENT PER ANNUM

CHART 6 .
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CHART 7

SELECTED EURO-DOLLAR

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

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
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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
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LAST VALUE PLOTTED

SERIES NAME DATE  VALUE
@ CHART 1. SPOT EXCHANGE RATES AND INDICES
\
| ‘ WEEKLY AVERAGES, ECON BUYING RATES (U.S. CENTS)
’ GERMAN MARK JAN. &  36.36
° JAPANESE YEN JAN. &4 0.43022
‘ DUTCH GUILDER JAN. 4 32.38
U.K. POUND JAN. 4 143.62
CANADIAN DOLLAR JAN. 4  80.25
FRENCH FRANC JAN. 4  11.90
SWISS FRANC JAN. 4  45.39
. BELGIAN FRANC JAN. 4 1.78059
| ITALIAN LIRA JAN. & 0.05987
’ INDICES, MARCH 1973 BASE BATES = 100
GERMAN MARK JAN. 4 102.28
JAPANESE YEN JAN. 4 112.64
o DUTCH GUILDER JAN. 4 92.94
D.K. POUND JAN. 4 58.09
CANADIAN DOLLAR JAN. &  79.98
FRENCH FRANC JAN. 4 53.60
SWISS PRANC JAN. 4 146.04
‘ BELGIAN FRANC JAN. 4  70.16
e ITALIAN LIRA JAN. &  34.01
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
(G-10 COUNTRIES PLUS SKITZERLAND)
i U.S. DOLLAR JAN. 4 132.78
® GERNAN MABK JAN. 4 134.17
JAPANESE YEN JAN. 4 146.70
DOTCH GUILDER JAN. & 117.40
U.K. POUND JAN. 4 70,24
CANADIAN DOLLAR JAN. 4 99,98
. FRENCH FRANC JAN. 4  63.99
® SWISS PBANC JAN. 4 185.74
BELGIAN FRANC JAN. 4  87.10
ITALIAN LIRA JAN. 4  39.82
SWEDISH KRONA JAN. & 67.75
‘sn'r 2. 3-MONTH FORWAED EXCHANGE RATES, PRENIUM OR DISCCUNT
‘ CANADIAN DOLLAR JAN. 4 0.29
U-K. POUND JAN. 4 0.71
GERMAN MARK JAN. 4 4.01
FRENCH FRANC JAN- 4  -3.44
o SWISS FRANC JAN. & 6. 06
DUTCH GUILDER JAN. 4  3.91
JAPANESE YEN JAN. 4  3.55
ITALIAN LIRA JAN. 4 -6.72
®
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. GCLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE OUNCE JAN. 4 380.22

CHART 4. CALL MNONEY RATES

U.S. FEDERAL FUNDS JAN. 4  10.06 e
| OVERNIGHT EURC~-DCLLAR DEPCSITS JAN. 4 9.98
U.Ka DEC. 30 9.13
CANADA DEC. 9 9.55
GERMANY DEC. 30 7.00
EURC~DM JAN. 6 6. 34

JAPAN ' DEC. 30 6ol ®
FRANCE DEC. 30  12.88
NETHERL ANDS JAN. 1 10.30
EURO-SWISS FRANC JAN. 6 4.56

CHART 5. 3-MONTH INTEREST BATIES o
U.S. 90-DAY CD'S, SECONDARY MARKET JAN. 4 9.64
GERMAN INTEREANK LOAN JAN. & 6. 14
JAPANESE EANK LCANS & DISCCUNTS JAN. # 6.25
CANADIAN FINANCE PAPER JAN. 4 9.82

INTERBANK STEKLING JAN. 4 9.33 L
SWISS INTERBANK LOAN JAN. 4 3.81
YEIGHTED AVERAGE FOREIGN INTEREST RATE JAN. & 8.50

{(6-10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EURC-DOLLAR DEPOSIT BATES: LONDON L
OVERNIGHT JAN. B 9.98
| 7-DAY JAR. U 9.66
| 1-MONTH JAN. & 9.69
| 3-MONTH JAN. 4 9.88 5
6-MCNTH JAN. 4  10.13 ¢
1-YEAR JAN. 4 10.42

CHART 7. SELECTED BUROC-DOLLAR AND U.S. MONEY MARKET BATES

OVERNIGHT EURO-DCLLAR LCEPCSITS JAN. & 9.98
U.S. FEDERAL FUNDS JAN. 4 10.06
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS JAN. & -0.08
3-MONTH EURO-DOLLAR DEPGCSIT RATE JAN. & 9.88
U.S. 90-DAY CD'S, SECGNDARY MARKET JAN. &4 9.64
DIFPFERENTIAL JAN. 4 0.24 L
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEKEST ARBITRAGE, 3-MCNTH FUNDS

@
| EURG-DOLLAR DEPGSIT JAN. 4 9.88
INTEKBANK STEKLING (LONDCN), COVEREL JAN. 4  10.06
| DIFFERENTIAL JAN. 4 -0.18
‘ U.S. COMMERCIAL PAPER JAN. 4 9.47
P CANADIAN FINANCE PAPER, CCVERED JAN. 4  10.12
DIFFERENTIAL JAN. 4 -0.65
EURO-DOLLAR DEPCSIT JAN. 4 9. 88
INTERBANK DM (FKANKFURT), COVERED JAN. 4 10.21
DIFFERENTIAL JAN. 4 -0.33
o
EURC-DOLLAR DEPGSIT JAN. 4 9.88
SWISS INTEREANK, COVERED JAN. 4 9.93
DIFFERENTIAL JAN. 4 -0.06
°® CHABT 9. LCNG TEKM GOVERMENT BGND YIELLS
‘ UNITED STATES JAN. 6 11.79
GERMANY DEC. 16 8.36
JAPAN ({MCNTHLY) OCT. 7.22
SWITZERLAND DEC. 23 4.57
° CANADA DEC. 9  12.00
FRANCE SEPT. 30  14.05
NEIHERLANDS (MONTHLY) AUG. 9.03
UNITED KINGDOM JAR. 6 9.72
U.S. CCEPOBATE
"
AAA BONDS DEC. 12.57
EURC-DOLLAR BCNDS SEPT. 10.23
., CHART 10. STOCK INDICES
L
UNITED STATES DEC. 28 172.64
\ UNITED KINGDOM DEC. 28 170.52
CANADA DEC. 28 251.82
GERMANY DEC. 28 151.21
SWITZERLAND DEC. 28 128.85
® NETHERL ANDS DEC. 28 153.37
FRANCE DEC. 28 156.47
‘ JAPAN DEC. 28 194.04
{ ]

L3
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o - FEDERAL RESERVE statistical release

.B. 10 (512)

FOREIGN EXCHANGE RATES JANOARY 11, 1984
}
. THE BEEK ENDING JANUARY 6, 1984
The Board of Governors of the Federal Reserve System is advised that the Federal
M 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 CURRENCY UNIT
[ ] CCUNTRY ONIT JAN, JAN. 3 JAN. 4 JAN. S5 JAR. 6
ARGENTINA PESOC 19.85 23.55 23.55 23.83
*AUSTRALIA DOLLAR 89.75 89.75 89.95 90.95
AUSTRIA SCHILLING 19.473 19.628 19.740 19.813
BELGIUN FRANC 56.340 56. 860 57.020 57.200
BRAZIL CRUZERIRO 984.00 984,00 988.00 984.00
® CANADA DOLLAR 1.2461 1.2490 1. 2496 1.2497
CHILE PESC 87.700 87.700 87.700 88.500
CHINA, P.R. YUAN 1.9859 2.0057 2.0157 2.0259
COLOMERIA PESC 88.870 88..6870 88.870 89.320
DENMARK KRORE 9.9850 10,0800 10. 1225 10.1550
FINLAND HABKKA 5-.8530 5.9215 5.9260 5.9380
FRANCE FRANC : 8. 4450 8.5100 8.5350 8.5740
GEBNANY D. MARK H 2.7605 2.7880 2.7980 2.8107
® GREECE DRACHHMA 99.800 101. 250 101.400 101.700
| HONG KONG DOLLAR 7.7990 7.8080 7.7920 7.8010
IBDIA RUPEE 0 10.5700 10.6300 10.6900 10.7400
INDONESIA RUPIAH 996.00 996. 00 996.00 997.00
*IRELAND POUND 112.12 111.20 110.80 110.4u8
ISRAEL SHEKEL L 110.250 110. 250 110. 250 112.050
ITALY LIRA 1675.00 1688.900 1693.50 1700.00
| JAPAN YEN 232.45 233,42 232.70 232.70
| L BALAYSIA DOLLAR I 2.3370 2.3420 2.3425 2.3420
MEXICO PESO 170.5000 169.7500 167..7500 167.0000
NETHERLANDS GUILDER 3.1000 3.1275 3.1380 3.1500
*NEN ZEALAND DOLLAR D 65.100 64.850. 64.900 64.940
NORHAY KROME 7.8020 7.8475 7. 8500 7.8775
PERD SGL 2276.83 2276.83 2276.83 2298.74
i PBILIPPINES PESO A 14.0500 14.0500 14. 0500 14,0500
@ PORTUGAL ESCUDO 133.350 135. 400 135.500 136.250
SINGAPCRE DOLLAR 2.1260 2.1320 2. 1325 2.1310
A *SOUTIH AFRICA RAND Y 81.30 80.55 80.55 79.50
SOUTH KOREA HON 800. 15 800. 15 800. 15 800. 15
SPAIN PESETA 158.160 160.000 159. 830 160.040
SRI LANXA RUPEE 25.020 25.020 25.020 25.180
SSEDEN KRONA 8.0820 8.1600 8.1610 8.1759
S&ITZERLAND FRANC 2.2165 2.2330 2.2315 2.2383
4 TAINAN DOLLAR 40.200 40.200 40. 200 40.200
‘ THAILAND BART 23.040 23.040 23.040 23.000
*UNITED KINGDOM|POUKND 142.817 141.73 141.25 140.70
VENEZUELA BOLIVAR 12.7500 12.7500 12.7500 13.0000
BENO: ,
$UNITED STATES DOLLAR 133.19 134.19 134,44 134.86

$INDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAE AGAINST CURRENCIES OF OTHER G-10

CCUNTRIES PLUS SWITZERLAND. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH
OF THE 10 COUNTRIES. SERIES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AND BACK DATA, SEE
WINDEX OF THE WEIGHTED—AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: .REVISION™ ON PAGE 700

OF THE AUGUST 1978 FEDEBAL RESERVE BULLETIN.

¢VALUE IS U.S. CENIS
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