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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

MARCH 1973=100 MARCH 1873=100
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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 S

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonDON
AVERAGES FOR WEEK ENDING WEDNESDAY
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PERCENT PER ANNUM
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CHART 7

DIFFERENTIAL: PLUS(+), FAVORS BORROWING IN U. S.
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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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LONG-TERM GOVERNMENT BOND YIELDS
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CHART 10 .
INDUSTRIAL STOCK INDICES
WEEKLY SERIES
RATIO SCALE RATIO SCALE
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SERIES NAME

CHART 1. SPOT EXCHANGE RATES AND INDICES

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

GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DCLLAR
FRENCH FEANC
SWISS FRANC
EELGIAN F¥RANC
ITALIAN LIRA
SHEDISH KRONA

INDICES, MARCH 1973 EASE RATES = 100

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

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973

{(G-10 CCUNTRIES PLUS SWITZERLAND)

U.S. DOLLAR
GERMAN MNARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DCLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SWEDISH KRONA

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

Federal Reserve Bank of St. Louis

LAST VALUE PLOTTED
DATE VALUE

FEB. 29 38.10
FEB. 29 0.42843
FEB. 29 33.74
FEB. 29 147.70
FEB. 29 79.91
FEB. 29 12.37
FEB. 29 45.96
FEB. 29 1.86118
FEB. 29 0.06134
FEB. 29 12.77

FEB. 29 107.17
FEB. 29 112.18
FEB. 29 96.85
FEB. 29 59.74
FEB. 29 79.64

FEB. 29 147.86
FEB. 29 73.34
FEB. 29 34.85

100

FEB. 29 129.21
FEB. 29 138.27
FEB. 29 142.54
FEB. 29 119.90
FEB. 29 70.74
FEB. 29 97.24
FEB. 29 65.26
FEB. 29 184.01
FEB. 29 82.22
FEB. 29 39.94
FEB. 29 68. 31

CHART 2. 3-MONTH FORWARD EXCHANGE BRATES, PREMIUM OR DISCCUNT

FEB. 29 Ce 17
FEB. 29 1. 02
FEB. 29 4.33
FEB. 29 -7.12
FEB. 29 6. 57
FEB. 29 4.12
FEB. 29 3.58
FEB. 29 -7.52



LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

®
U.S. DOLLARS PER FINE OUNCE FEB. 29 396.20 .
CHART 4. CALL MGNEY RATES
U.S. FEDERAL FUNDS FEB. 29 9.62 ®
CVERNIGHT EUROC-DCLLAR DEPCSITS FEB. 29 9. 54
U. Ka FEB. 24 9.13
CANADA FEB. 10 9.70
GERMANY FEB. 24 5.50
EURGC-DM MARCH 2 S5.42
JAPAN FEB. 24 €.06 L
FRANCE FEB. 24 12.00
NETHERLANDS JAN. 1 10.30
EJRO—-SWISS FRANC MARCH 2 9.32
\
CHART 5. 3-MONTH INTEREST RATES o
‘ U.S. 90-DAY CD'S, SECONDARY MARKET FEB. 29 9.70
‘ GERMAN INTERBANK LCAN FEB. 29 5. 84
| JAPANESE EANK LOANS & DISCOUNTS FEB. 29 6.25
CANADIAN FINANCE PAPER FEB. 29 9.87
INTERBANK STERLING FEB. 29 9.28 o
| SWISS INTERBANK LOAN FEB. 29 3.63
| WEIGHTED AVERAGE FOREIGN INTEREST RATE FEB. 29 8. 44
| {G-10 CCUNTRIES PLUS SWITZERLAND)
CHART 6. EURO-DOLLAR DEPCSIT RATES: LONDON o
CVERNIGHT FEB. 29 9. 54
7-DAY FEB. 29 9.69
1-MONTH FEB. 29 9.83
3-MONTH FEB. 29 10. 10
€-MONTH FEB. 29 10.35 ®
1-YEAR FEB. 29 10.74

CHART 7. SELECTED EURO—-DOLLAR AND U.S. MONEY MARKET RATES

OCVEERNIGHT EURO-DCLLAR DEPCSITS o FEB. 29 9.54

U.S. FEDERAL FUNDS FEB. 29 9.62
DIFFERENTIAL ADJ. FOR BESERVE REQUIREMENTS FEB. 29 -0.08

3-MONTH EURC-DCLLAR DEPOSIT RATE FEB. 29 10.10 :
0oS. 90-DAY CD'S, SECONDARY MARKET FEB. 29 9.70
CIFFERENTIAL FEB. 29 0. 40 ®

igitized for FRASER
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LAST VALUE PLOTTED

SERIES NAME DATE  VALUE
@  CHART 8. INTEREST ARBITRAGE, 3-MCNTH FUNDS
EURO-DOLLAE DEPCSIT FEB. 29  10.10
INTERBANK STERLING (LONDCN), COVERED FEB. 29  10.33
DIFFERENTIAL FEB. 29 -0.22
e U.S. COMMERCIAL PAPES FEB. 29 9. 42
CANADIAN FINANCE PAPER, COVERED FEB. 29  10.04
DIFFERENTIAL FEB. 29 -0.62
EURO-DCLLAR DEPGSIT FEB. 29  10.190
INTERBANK DM (FRANKFORT), COVERED FEB. 29  10.23
P DIFFERENTIAL FEB. 29 =0.13
EURO-DOLLAE DEPCSIT FEB. 29  10.10
SWISS 1NTERBANK, COVERED FEB. 29  10.25
DIFFERENTIAL FEB. 29 -0.15
o
CHART 9. LONG TERM GOVERMENT BOND YIELDS
UNITED STATES FEB. 24  11.97
GERMANY | FEB. 17  8.01
JAPAN (MONTHLY) JAN. 6.94
° SWITZERLAND FEB. 17  4.54
CANADA | FEB. 10  11.90
FRANCE OCT. 28  14.17
NETHERLANDS (MONTHLY) NOV. 8.57
UNITED KINGDOMN FEB. 24  9.85
° U.S. CCRPCBATE
AAA BONDS JAN. 12.20
EURO-DOLLAR BONDS NOV. 10. 29

® CHART 10. STOCK INDICES

UNITED STATES FEB. 22 160.86

UNITED KINGDOM FEB. 22 179.49

CANADA FEB. 22 234.35

GERMANY FEB. 22 149.65

® SWITZERLAND FEB. 22 124.06
NETHERLANDS _ FEB. 22 156.38

‘ FRANCE FEB. 22 162.11
JAPAN FEB. 22 204.14
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FEDERAL RESERVE statistical release

‘ ‘ 10(512) FOREIGN EXCHANGE RATES BARCH 5, 1984
. POR THE HEEK ENDING MARCH 2, 1984
1
o 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 ‘CUQ;IC! UNJTS PEE DOLLAR
CCUNTIRY UNIT FEB. 27 FEB. 28 FEB. 29 MAR. 1 PAR. 2
‘ ARGENTINA PESO ¥A ¥A EA NA NA
$AOSTRALIA DOLLAR 94.28 9441 94.35 S4.42 94.39
AUSTRIA SCHILLING 18.607 18.345 18.313 18.395 18.235
BELGIUXN FRANC 54.010 53.300 53.080 53.430 52.940
BRAZIL CRUZEIRO 1182.00 1182.00 1213.00 1213.00 1213.00
CANADA DOLLAR 1.2535 1.2521 1.2519 1.2416 1.2511
CBILE PRSO A NA Ja BA RA
® CHINA, P.R. YUAN 2.0519 2.0519 2.0519 2.0519 2.0519
COLGHNBIA PESC NA | J ) BA NA BA
DENMARK KRONE 9.6775 9.6375 9.5350 9.5675 9.4750
FINLAND MARKKA 5.6860 5.6230 5.6160 5.6450 5.6090
FEANCE FRARC 8.1120 8.01725 7.9950 8.0390 7.9700
GERMANY Do BARK 2.6362 2.6044 2.5983 2.6110 2.5855
GREECE DRACHHEA 101.450 100.850 100.900 100.950 100.900
HCNG EKONG DOLLAR 7.7790 7.7780 7.7870 7.7800 7.7810
¢ IBDIA RUPEE 10.7400 10.7000 10.6900 10.6800 10.6700
IUDONESIA RUPIAR NA NA NA NA A
*IRELANL POUBD 116.60 118.10 118. 35 117.80 118.70
ISRAERL SHEKEL 134.680 134.680 137.880 138.550 139.860
ITALY LIRA 1639.00 1619.00 1616.00 1623.00 1610.00
JAPAN YEN 233.30 233.52 233.43 233.43 228.20
MALAYSIA DCLLAR 2.3340 2.3320 2.3315 2.3330 2.3245
AEXICO PESC 170.7500 170.7500 170.9500 171.2500 171.4000
¢ NETHERLANDS GUILDEE 2.9745 2.9400 2.9360 29450 2.9190
$NEW ZEALAND DOLLAR 66.280 66.630 66.620 66.500 66.620
HCBUWAY KRONE 7.5625 7.5200 7.5025 7.5225 7.4800
PEBRU SOL NA NA NA NA NA
PRAILIPPINES PESQ 18.0500 14.0500 18. 0500 14.0500 14.0500
PGRTUGAL ESCUDGC 132.500 131.500 131.500 131.500 130.650
SINGAPORE DOLLAR 2.1260 2.1220 2.1210 2.1220 2.1150
*SCUTH AFRICA RAND 82.45 83.30 83.50 83.03 83.40
o SOCUTH KOREA HON 796.10 797.10 7195.30 795.30 795.40
SPAIN PESETA 151.240 149.400 149.4850 149.750 149.020
SRI LANKA RUPEE 25. 240 25.240 25.200 25.210 25.240
SWEDEN KRONA 7.8600 7.7975 7.7700 77990 7.7600
SSITZERLARD FRANC 2.1780 2.1665 2. 1680 2.1760 2. 1545
TAIWAN DOLLAR 40.250 80.260 40. 220 40.200 40.190
THAILAND BAHYT 23.000 23.000 23.000 23.000 23.000
*JNITED KINGDON|POUND 187.30 189.1S -149.05 147.80 148.10
® VENEZUELA BOLIVAR 13.2000 12.7000 13.1000 13.1000 13.1000
.I!.O: .
UNITED STAIES DGCLLAR 129.60 128.48 128.25 1268.68 127.60

v SINDEX OF WEIGHTED AVEBAGE EXCHANGE VALUE OF U.S. DOLLAF AGAINST CUBRENCIES OF OIBHEE 6-10
BABCH 1973 = 100. WRBIGHTS ARE 1972-76 GLOBAL TRADE OF FACH

COUNIRIES PLUS SWITZERLAMND.
OF THE 10 COUNTRIES.

SERIBS REVISED AS OF AUGUST 1978. POR DESCRIPTION AND BACK DA1A, SEE

o “INDEX OF THE WEIGHTED-AVERAGE EXCHANGE YALUE OF !'82 D.S. DOLLAR: _REVISION™ OF PAGE 700
OF THE AUGUST 1978 FEDERAL RESERVE BULLETIN.

*VALUE IS U.S.
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