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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 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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PERCENT PER ANNUM

CHART 5

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 6 ¢

EURO-DOLLAR DEPOSIT RATES vLonpbon
AVERAGES FOR WEEK ENDING WEDNESDAY
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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

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 PLOTTEL
SERIES NAME DATE VALUE

@ b0t ExC |
CHART 1. SPOT EXCHANGE RATES AND INDICES

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

P GERMAN MARK MARCH
| JAPANESE YEN MARCH
DUTCH GUILDER MARCH
U.K. PODND MARCH
CANADIAN DCLLAR MARCH
FRENCH FRANC MARCH
° SWISS FRANC MARCH
BELGIAN FRANC MARCH
ITALIAN LIRA MARCH
SWEDISH KRONA MARCH
INCICES, MARCH 1973 BASE BATES = 100
® GEBMAN MARK MARCH
| JAPANESE YEN MARCH
CUTCH GUILDEE MARCH
U.Ke POUND MARCH
| CANADIAN DCLIAR MARCH
° , FRENCH FRANC MARCH
SWISS FRANC MARCH
BELGIAN FRANC MARCH
ITALIAN LIRA MARCH
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100

° (G-10 CCUNIRIES PLUS SWITZERLAND)
U.S. DOLLAR MARCH
GERMAN MARK MARCH
JAPANESE YEN MARCH
DUTCH GUILDER MARCH
o U.K. POUND MARCH
‘ CANADIAN DGLLAR MARCH
| FRENCH FRANC MARCH
. SHISS FRANC MARCH
BELGIAN FRANC MARCH
| ITALIAN LIRA MARCH
° SWEDISH KRONA , MARCH
CHART 2. 3-MONTE FOEWAED EXCHANGE RATES, PREMIUM OR DISCCUNT
. CANADIAN DCLLAR MARCH
U.K.. POUND MARCH
® GERMAN MARK MARCH
FRENCH EEANC MARCH
SW1SS FERANC MARCH
‘ DUTCH GUILDER - MARCH
JAPANESE YEN MARCH
ITALIAN LIEA MARCH
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38.81
0.44200
34.38
148.06
79.8¢
12.60
46.81
1.89737
0.06235
12.97

109.19
115.73
98.70
59.88
79.60
56.77
150.58
74.77
35.42

127.12
139.24
145.51
120.67
69.94
95.84
65.66
185.04
- 89.82
40.09
68.50

0.18
1.22
4.55
-6.10
6.75
4. 11
3. 84
-7. 40




LAST VALUE PLOTTE!

SERIES NAME DATE VALOE |
CHART 3. GCLD PRICE IN LONDON, AFTERNGOON FIXING '..
U.5. DOLLARS PEk FINE OUNCE MARCH 7 399.77

CHABT 4. CALL MONEY RATES

U.S. FEDEEAL FUNDS MARCH 7 9.75
CVEBNIGHT EURO-LCCLLAR CEPGSITS MARCH 7 9.55
U.K. MARCH 2 9.00
CANADA FEB. 24 9.41
GERMANY MARCH 2 5.55 °
EURC-DM MARCH 9 5.35
JADAN MABCH 2 6.63
FRANCE MARCH 2 12.75
NETHERLANDS JAN. 1 10.30
EURO-SWISS FRANC MARCH 9 2.25
o
CHART 5. 3-MONTH INTEREST BRATES
U.S. 90-DAY CD'S, SECONCAEY MABKET MARCH 7 9.75
GEKMAN INTEREANK LOAN MARCH 7 5.88
JAPANESE EANK LCANS & DISCGUNTS MARCH 7 6.25
CANADIAN FINANCE PAPER MARCH 7 9.89 ®
INTERBANK STEBLING MABRCH 7 9.06
SHISS INTEREANK LCAN MARCH 7 3.60
WEIGHTEL AVERAGE FOREIGN INTEREST RATE MABCH 7 8. 46
(G-10 CCUNTRIES PLUS SWITZERLAND)
o
CHART 6. EURO-DCLLAF DEPOSIT RATES: LONDON
CVERNIGHT MARCH 7 9.55
7-DAY MARCH 7 9.68
1-MONTH MARCH 7 S.84
3-MONTH MARCHE 7 10.09 < ©
6-NONTH MARCH 7  10.35
1-YEAR MARCH 7 10.80
CHART 7. SELECTED EURU-DCLLAR AND U.S. MONEY MARKET BATES °
CVERNIGHT EURC-LCLLAR DEPCSITS MARCH 7 9.55
U.S. FEDERAL FUNLS MARCH 7 9.75
DIFFERENTIAL ADJ. FOR BESERVE REQUIREMENTS NABCH 7 -0.20
3-HONTH EURC—DOLLAR LEPCSIT BATE MARCH 7  10.09
U.S. 90-DAY CD'S, SECONDARY MARKET MARCH 7 9.75 ®
7 0.34

DIFFERENTIAL MARCH
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| LAST VALOE PLOTTED
.. SERIES NAME DATE VALDE

‘ CHAKT 8. INTEREST ARBITIRAGE, 3-MONTH FUNDS

| EURO-DCLLAE DEECSIT MARCH 7  10.09
° INTERBANK STERLING (LCNDGN), COVERED MARCH 7  10.30
DIFFERENTIAL MARCH 7 -0.21
U.S. COMMERCIAL PAPER MARCH 7 9.48
CANADIAN FINANCE PAPER, CGVERED MARCH 7  10.08
DIFFERENTIAL MARCH 7 =-0.60
* EURO-DCLLAR DEPCSIT MARCH 7  10.09
INTERBANK DM (FEANKFOKT), CCVERED ~ MARCH 7  10.49
DIFFERENTIAL MARCH 7 -0.41
EURO-DCLLAF DEPCSIT MARCH 7  10.09
° SWISS INTERBANK, COVERED MARCH 7  10.41
CIFFERENTIAL MARCH 7 -0.32
CHART 9. LONG TERM GOVERMENT BOND YIELDS ..
UNITED SIATES MARCH 2  12.05
® GERMANY MARCH 2 7.88
JAPAN (MONTHLY) JAN. 6. 94
SWITZERLAND FEB. 17 4.54
CAHADA FEB. 24 12.10
FREANCE CCT. 23  14.17
NETHERLANDS (MONTHLY) NOV. 8.57
o UNITED KINGLGM MABRCH 2 9.73
U.S. CCRPCEATE
AAA BONLS JAN. 12.20
°° EURO-DGLLAR ECNLS NOV. 10.29
‘CHART 10. STOCK INDICES
UNITED STATES FEB. 29 163.85
UNITED KINGDCH FEB. 29 180.24
® CANADA FEB. 29 239.€6
GERMANY FEB. 29 149.78
SWITZERLAND FEB. 29 122.72
NETHEBLANDS FEB. 29 158.42
. FRANCE . FEB. 29 161.20
JAPAN FEB. 29 205.80
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A.10(512) FOREIGN EXCHANGE RATES BARCH 12, 1984
' POR THE WEEK ENDING MARCH 9, 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:
MONETARY CURRENCY UNITS PER DOLLAR
COUNTRY UsIlT SAR. 5 BAR. 6 BAR. 7 NAR. 8 NAR. 9
. ABGENTIRA PESO BA ¥A HA nA NA
*AUSTRALIA DOLLAR 95.50 95.53 95.80 95.29 95.82
AUSTRIA SCHILLING 18.190 18.005 18.010 18.240 18. 160
BELGIUN FRANC 52.600 52.270 52.300 53.010 52.850
BRAZIL CRUZEIRO 1231.00 1231.00 1231.00 1231.00 1231.00
CABNADA DOLLAR 1.2523 1.2558 1.2602 1.2651 1.2710
CHILE PESQ 3A | J NA BA | J )
@ CHINA, P.R. YUAN 2.0519 2.0817 2.0417 2.0498 2.0498
COLOMBIA PESC L) Y | ]} ) J NA NA
DENMARK KRONE 9.4680 9.3750 9.3600 9.4650 9.4500
FINLASD NARKKA $.5730 5.5630 5.5220 5.5960 5.5845
FRANCE FRANC 7.9375 7.8780 7.8700 7.9725 7.9550
GERMANY D. HABK 2.5795 2.5518 2.5550 2.5875 2.5820
GREECE DRACHNA 100.500 100.700 100.200 101.000 101.250
HCNG KONG DOLLAR 7.7800 7.7795 7.7770 7-.7790 7.7810
® INDIA ROPEE 10.6700 10.6700 10.6700 10.6700 10.6900
IBDCHEESIA RUPIAHR ¥A e 7 Ba NA HA
*IRELASD POUND 119.00 120.05% 113.90 118.30 118.75
ISRAEL SHEKEL 139.860 181.700 182. 690 182.910 142.910
ITALY LIRA 1606.00 1593.00 1588. 00 1612.00 1605.00
JAPAN YER 223.35 223.35 223.25 224.55 224.80
MALAYSIA DOLLAR 2.2810 2.2820 2.2860 2.2975 2.2870
MEXICO PBSO 171.5000 171.4000 171.6000 172.1000 172.5000
e NETHERLANDS GUILDER 2.9115 2.8850 2.884a0 2.9230 2.9210
*NEN ZEALAND DOLLAR 66.280 67.280 67.220 66.850 66.920
NORWAY KRONE 7.4500 7.4000 7.4175 7-.84725 7.4700
PERU SOL | ]} §A NA Na NA
PEILIPPINES PESC 14.0500 18.0500 14.0500 18.0500 18,2500
PORTUGAL ESCUDO 130.200 129.500 128. 800 129.850 130.400
SINGAPORE DOLLAR 2.0750 2.077% 2.0900 2.0965 2.0860
. *SOUTH AFPRICA RAND 83.85 88.00 83.95% 83.40 83.70
. ! SOUTH KOREA Hox T794.40 793.40 792.4%0 792.40 793.30
SPAIN PESETA 148.200 187.730 186.730 149.100 149,050
SRI LANEA RUPEE 25.190 25.190 25.190 25.190 25.160
¢ SWEDER KRONA 7.7190 7.6400 7.6425 7-6975 7.6975
SSITZERLAND PRANC 2.1280 2.1095 2+ 1160 2.1360 2. 1340
TAIWAN DOLLAR 40.180 40. 180 40.170 40.150 40.140
THAILAND BAHT 23.000 23.000 23.000 23.000 23.000
*0USITED KINGDOB|POUND 148.45 188.40 1#%7.55 145.80 146. 25
VEREZOUELA BOLIVAR 13.1000 13.1000 13.2000 13.1500 13.1000
HENO:
SUBITED STATES DOLLAR 126.88 126.18 126.29 127.67 127.52

#IBDEX OF WEIGHTED
COUNTRIES PLUS SWITZERLAND.
® OF THE 10 COUNTRIES.

*INDEX OF THE WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.5.

AVERAGE EXCHABNGE VALUE OF U.S.
HARCH 1973 = 100.

OF THE AUGUST 9978 PEDERAL RESERVE BULLETIN.

*VALUE 1S U.S.
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CENIS

DOLLAE AGAINST CURRENCIES OF OTBER G-10
WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH
SERIES REVISED AS OF AWGUST 1978. POR DESCRIPTION AND BACK DATA, SEE
DOLLAR: REVISION®™ O¥ PAGE 700





