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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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CHART 2

3-MONTH FORWARD EXCHANGE RATES

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

PERCENT PER ANNUM PERCENT PER ANNUM
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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
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o CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES

e PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM

CHART 6

EURO-DOLLAR DEPOSIT RATES LoNDoON
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
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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 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES
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LAST VALUE PLOTTED

SERIES NAME DATE
L
‘ ‘ CHABRT 1. SPOT EXCHANGE RATES AND INDICES
! WEEKLY AVEBAGES, NOGN BUYING RATES (U.S. CENTS)
@
. GERMAN MARK JAN. 18
JAPANESE YEN JaN. 18
DUTCH GUILDER JAN. 18
o U.K. POUND JAN. 18
CANADIAN DOLLAR JAN. 18
® FRENCH FRANC JAN. 18
SWISS FRANC JAN. 18
BELGIAN FRAKC JAN. 18
‘ ITALIAN LIEA JAN. 18
INDICES, MARCH 1973 EASE RATES = 100
o
GERMAN NARK JAN. 18
JAPANESE YEN JAN. 18
DUTCH GUILDER JAN. 18
U.K. PGUND JAN. 18
CANADIAN DCLLAR JAN. 18
® FRENCH FRANC JAN. 18
: SWISS FRANC JAN. 18
BELGIAN FRANC JAN. 18
ITALIAN LIBA JAN. 18
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
) ~ {(6-10 CCUNTRIES PLUS SWITZERLAND)
U.S. DOLLAER JAN. 18
GEEKMAN MARK JAN. 18
JAPANESE YEN JAN. 18
. DUTCH GUILDER JAN. 18
[ U.K. POUND JAN. 18
CANADIAN DCLLAR JAR. 18
. FRENCH FBANC JAN. 18
SWISS FEANC JAN. 18
BELGIAN FRANC JaN. 18
ITALIAN LIRA JAN. 18
® SYEDISH KRONA JAN. 18
CHART 2. 3-MONTH FCEWABD EXCHANGE RATES, PREMIUM OR DISCOUNT
CANADIAN DGLLAR JAN. 18
e U.K. POUND JAN. 18
GERMAN MARK JAN. 18
PRENCH FBANC JAN. 18
SWISS FRANC JaN. 18
DUTCH GUILDER JAN. 18
JAPANESE YEN JAN. 18
ITALIAN LIRA JAN. 18
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VALUE

35.57
0.42755
31.62
141.04
80.15
11.63
44.77
1.74359
0.05864

100.06
111.95
90.77
57.05
79.88
52.40
144.03
68.71
33.31

135.05
132.80
147.88
116. 11
69.87
101.29
63.32
185.64
86.40
39.51
67.64

0.02
0.43
3.73
-3.58
6.15
3.69
3.53
-7.06



®
' LAST VALUE PLOTTED
SERIES NAME DATE  VALUE °
\ i3
CHART 3. GCLD PRICE IN LONDGN, AFTERNOON FIXING
U.S. DOLLARS PER FINE OUNCE , JAN. 18 369.47
[ _
| CHART 4. CALL MONEY RATES )
i U.S. FEDERAL FUNDS JAN. 18  9.50
‘ OVERNIGHT EUBRG-DOLLAE DEPCSITS JAN. 18 9.44
U.K. JAN. 13 8.75 ®
CANADA DEC. 9 9.55
GERMANY JAN. 13 5.60
| EURO-DM JAN. 20 5.55
| JAPAN JAN. 13 6.13
| FRANCE JAN. 13 12.88
| NETHERLANDS JAN. 1 10.30 P
\ EURC-S#1SS FRANC JAN. 20 1.60
CHART 5. 3-MONTH INTEREST RATES
U.S. 90-DAY CC'S, SECONDARY MARKET JAN. 18 9.36 Py
GERMAN INTEREANK LOAWN JAN. 18 6.11
JAPANESE EANK LOANS § DISCOUNTS JAN. 18 6.19
CANADIAN FINANCE PAPER JAN. 18 9.83
INTERBANK STERLING JAN. 18 9.46
SWISS INTBRBANK LCAN JAN. 18 3.63
WEIGHTED AVERAGE FOREIGN INTEREST RATE JAN. 18 8.50 °
(6-10 COUNTRIES PLUS SWITZERLAND)
CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON
GVEENIGHT JAN. 18  9.44 o
1-MCNTH JAN. 18 9.55
3-MONTH JAN. 18 9.75
1-YEAR JAN. 18  10.34

CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MABRKET BRATES

OVEBRNIGHT EURC-COLLAB DEPCSITS JAN. 18 9.44
U.S. FEDERAL FUNDS JAN. 18 9.50
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS JAN. 18 -0.06 ®
3-MCNTH EUKC-DOLLAR DEPCSIT RATE JAN. 18 9.75
G.Se 90-DAY CD'S, SECONDARY MARKET JAN. 18 9.36
DIFFERENTIAL JAN. 18 0.39
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®
LAST VALUE PLOTTED
SERIES NAME DATE  VALUE
@
CHART 8. INTEREST ARBITRAGE, 3-MCNTH FUNDS
EURO-DOLLAR DEPCSIT JAN. 18 9.75
, INTERBANK STERLING (LONDON), COVERED JAN. 18 9.90
DIFFEBENTIAL JAN. 18 -0.15
@
. U.S. COMMERCIAL PAPER JAN. 18 9.15
| CANADIAN FINANCE PAEFER, COVERED JAN. 18 9.85
’ DIFFERENTIAL JAN. 18 =-0.70
| EURO-DULLAR DEPGCSIT JAN. 18 9.75
L INTERBANK DM (FRANKFURT), COVERED JAN. 18 9.90
| DIFFERENTIAL JAN. 18 -0.15
EURC-DOLLAR DEPGSIT JAN. 18 9.75
SWISS INTEREANK, COVERED JAN. 18 9.83
DIFFERENTIAL JAN. 18 -0.08
o
CHART 9. LONG TEKM GGVERMENT BONL YIELDS
UNITED STATES JAN. 13 11.71
GEKMANY DEC. 16 8.36
L JAPAN (MCNTHLY) oCT. 7.22
| SNITZERLAND DEC. 23 4.57
CANADA DEC. 9 12.00
FRANCE SEPT. 30 14.05
NETHERLANDS (MONTHLY) AUG. 9.03
UNITED KINGCORM JAN. 6 9.72
L
| U.S. CCRPOBATE
|
AAA BONDS DEC. 12.57
EURO-DCLLAE BGNLS NOV. 10.29
@
CHART 10. STOCK INDICES
UNITED STATES JAN. 11 174.74
UNLTIED KINGLOMN JAN. 11 173.68
CANADA JAN. 11 255.54
o GERMANY JAN. 11 152.60
SWITZERLAND JAN. 11 127.84
NETHERLANDS JAN. 11 160.82
FRANCE JAN. 11 166.33
JAPAN JAN. 11 199.58
o
[ ]
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FEDERAL RESERVE statistical release

FOREIGN EXCHANGE RATES JANUARY 23, 1984
A\
® FOR THE WEEK ENDING JANUARY 20, 1984
- 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:
HONETARY CURRENCY UNITS PER DGOLLAR)
® COUNTRY OMIT JAN. 16 JAN. 17 JAN. 18 JAN. 19 JAN. 20
ARGENTINA PESO 24.26 28.26 26,26 24,26 25.38
$AUSTRALIA DOLLAR 90.55 90.30 90.05 90.08 90.22
AUSTRIA SCHILLING 19.720 19.800 19.783 19.655 19.902
BELGIUM PRANC 57.120 57.350 57. 240 56.980 57.570
BRAZIL CRUZEIRO 1013.00 1013.00 1031.00 1031.00 1031.00
P CANADA DOLLAR 1.2448 1. 2481 1. 2485 1.2466 1.2472
CHILE PESO 88.650 88.650 88.650 88.650 88.700
| CHIRA, P.B. YUAN 2.0461 2.0461 2.0563 2.0563 2.0563
| CCLONBIA PESO 89.740 89.740 89.740 89.740 90.170
DEMNHEARK KRONE 10. 1400 10. 1630 10. 1525 10. 1250 10.2150
FINLAND NARKKA 5.9330 5.9030 5.9395 5.9165 5.9300
FPEANCE PRANC . 8.5570 8.5900 8.5740 8.5450 8.6300
GERMANY D. HARK 2.7980 2.8085 2.8030 2.7925 2.8205
® GREECE DRACHHMA 102. 250 101.800 102.950 102.500 103.050
HONG KONG DOLLAR 7.7945 7.7960 7.7990 7.79175 7-.7955
| I¥NDIA RUPEE 10.7000 10.6900 10.7200 10.7300 10.7000
) INDONESIA RUPIAR 996.00 996.00 396.00 996.00 995.00
*IRBLAMD POUND 110.68 110.40 110.35 110.90 109.90
ISRAEL SHEKEL 114,740 116.770 116.770 117.880 118.4860
ITALY LIRA 1697.00 1706.00 1703.25 1700. 00 1713.50
| JAPAN YEN 233.30 234.28 233.60 233.35 234.50
e MALAYSIA DOLLAR 2.3415 2.3410 2.3420 2.3405 2.34815
MEXICO PESO 166.0000 165.5000 165.0000 165.2500 166.0000
METHERLANDS GUILDER 3.1472 3.1595 3.1590 3.1425 3.1715
*NEW ZEALAND DOLLAR 65.000 64.850 64.820. 64.950 64.700
BORWAY KROMNE 7.8625 7.84800 7.8400 7.8230 7.8650
PERU SOL 2320.65 2320.65 2320.65 2320.65 2382.55
. PBILIPPINES PESO 14.0500 14.0500 14.0500 14.0500 14.0500
o PORTUGAL ESCUODO 136.300 135.000 135.800 135.000 135.750
SINGAPORE DOLLAR 2.1300 2.1310 2.1310 2.1305 2.1315
*SOUTH AFRICA RAND 80.15 79.95 79.95 80.15 79.25
. SCUTH KOREA ¥OMN 800.15 800.15 800. 15 800. 15 798.60
SPAIN PESETA 160.070 158.900 159.900 ' 158.800 159.000
SRI LANKA RUPEER 25.200 25.200 25.200 25.200 25.200
SWEDEN KROHNA 8.1745 8.1800 8.1730 8.1580 8.1950
SRITZEBLAND FRANC 2.2220 2.2365 2.2325 2.2230 2.2805
9 TAIVAN DOLLAR 40.200 40.200 80.200 40.200 40.200
THAILAND BART 23.000 23.000 23.000 23.000 23.000
‘ SUMITED KINGDOM |POUND 141.95 141.05 141,40 141.80 140.05
YENRZUELA BOLIVAR 12.9500 12.9500 12.9500 12.9500 12.9500
MENO:
S$UNBITED STATES DOLLAR 134,47 135.03 134.80 134,40 135.51
o $INDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAB AGAINST COURRENCIES OF OTHER G-10
CCONTRIES PLUS SWITZERLAND. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH

OF THE 10 CCONTRIES. 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 FEDERAL RESERVE BULLETIN.

¢VALUE IS U.S.
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