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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
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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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. PERCENT PER ANNUM
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CHART 5.

3~MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6
- EURO-DOLLAR DEPOSIT RATES LonpoN
AVERAGES FOR WEEK ENDING WEDNESDAY
L
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. SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES

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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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES
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CHART 10
INDUSTRIAL STOCK INDICES
WEEKLY SERIES
RATIO SCALE RATIO SCALE .
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| SERIES NAME
9 CHART 1. .SPOT EXCHANGE RATES AND INDICES

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

LAST VALUE ELOTIED
DATE VALOE

GERMAN MARK MARCH 28  38.38
JAPANESE YEN MARCH 28 0.44409
DUTCH GUILCER MARCH 28  33.96
U.K- PCUND MABRCH 28 144.15
CANADIAN DCLLAR MARCH 28  78.28
FRENCH PEANC MARCH 28  12.45
SWISS FRANC MARCH 28  46.24
e BELGIAN FRANC MARCH 28 1.87514
ITALIAN LIRA MARCH 28 0.06176
SWEDISH KRONA MABRCH 28  12.91
INDICES, MARCH 1973 EASE RATES = 100
o GERMAN NARK MARCH 28 107.88
JAPANESE YEN MARCH 28 116.28
DUTCH GUILDER MARCH 28 97.50
U.K. POUND MARCH 28  58.30
CANADIAN DCLLAR MAECH 28 ° 78.02-
FRENCH FBANC MARCH 28  56.08
® SWISS FRANC MARCH 28 148.75
BELGIAN FRANC MARCH 28  73.89
ITALIAN LIRA MARCH 28  35.08
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
o (6-10 CCUNTRIES PLUS SWITZERLAND) .
U.S. DOLLAR MARCH 28 128.63
GERMAN MAEK MARCH 28 138.72
JAPANESE YEN MARCH 28 147.81
DUTCH GUILDER MARCH 28 120.30
U.K. POUND MARCH 28 68.60
o CANADIAN DOLLAR . MARCH 28 94.74
, FRENCH FRANC ] MARCH 28  65.45
SWISS FBANC MARCH 28 184.48
BELGIAN FRANC MARCH 28  89.59
ITALIAN LIRA MARCH 28  40.08
. SWEDISH KRONA MARCH 28  68.84
‘cnm'r 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT
CANADIAN DCLLAR MARCH 28 0.19
U.K. POUND MARCH 28 1.86
o GERMAN MARK MARCH 28 5.10
FRENCH FRANC MARCH 28 -3.91

SWISS FRANC
DUTCH GUILDER
JAPANESE YEN
ITALIAN LIRA

|

D&tized for FRASER
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MARCH 28 6.97
MARCH 28 4.57
MARCH 28 442
MARCH 28 -6.01



LAST VALUE PLOTTE

SEBRIES NAME DATE  VALUE
. |
CHART 3. GOLD PRICE IN LONDCN, AFTERNCON FIXING ‘ ﬂ
U.S. DOLLARS PER FINE CUNCE MARCH 28 387.85 . ‘
CHART 4. CALL MONEY RATES J
U.S. FEDERAL FUNDS MARCH 28 9.97
OVERNIGHT EURC-DCLLAF DEPCSITS MARCH 28  10.01 |
UK. MARCH 23 8.63 |
CANADA FEB. 24 9. 41
GEFRMANY MARCH 23 £.50
EURO-DM MARCH 30 .24 @
JAPAN MARCH 23 6.50
FRANCE - MARCH 23  12.50
NETHEBLANDS JAN. 1 10.30
EURO-SWISS FRANC : MARCH 30 1.75
‘l
CHART 5. 3-MONTH INTEREST RATES
U.S. 90-DAY CL'S, SECCNDARY MARKET MARCH 28  10.37
GERMAN INTERBANK LOAN MARCH 28 5.83
JAPANESE EANK LCANS & DISCCUNTS MARCH 28 6.25 |
CANADIAN FINANCE PAPER MARCH 28 10.69 o
INTERBANK S1EELING MARCH 28 8. 86
SWISS INTERBANK LCAN MARCH 28 3.82
WEIGHTELD AVERAGE FOREIGN INTEREST RATE MARCH 28 8.51
(G-10 CCUNTRIES PLUS SWITZERLAND)
. o
CHART 6. EURO-DOLLAR DEPOSIT RATES: LCNDCN
CVERNIGHT MARCH 28  10.01
7-DAY MARCH 28  10.68
1-MONTH _ MARCH 28  10.45 ¢
3-MONTH MARCH 28  10.68 ®
6-MONTH . MARCH 28  10.95
1-YEFAR . MARCH 28  11.45

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

CVERNIGHT EURC-DCLLAR DEPCSITS MARCH 28 10.01
U.S. FEDERAL FUNDS MARCH 28 9.97
DIFFERENTIAL ALJ. FCR FEESERVE REQUIRBREMENTS MARCH 28 .04
3-MCNTH EURC-CGCILAR LCEPCSIT RATE MARCH 28 10.68
U.Se 90-DAY CD'S, SECONDARY MARKET MARCH 28 1037
DIFFERENTIAL MARCH 28 0.31

Digitized for FRASER |
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SERIES NAME

CHART 8. INTEREST AREITRAGE, 3-MONTH FUNDS

K

EURO-DOLLAR DEPCSIT
INTERBANK STERLING (LCNLCCN) , CCVERED
DIFFERENTIAL

U.S. COMMERCIAL PAPER
CANADIAN FINANCE EAFER, CCVERED
DIFFERENTIAL

EURO-DCLLAR DEPCSIT
INTERBANK DM (FRANKFUBT), CCVERED
DIFFERENTIAL

EURO-DOLLAR DEECSIT
SWISS INTEREANK, COVERED
DIFFERENTIAL

CHART 9. LONG TERM GCVERMENT BOND YIELDS
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® CHART 10. STOCK INDICES
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LAST VALUE PLOTTED

DATE

MARCH
MARCH
MARCH

MARCH
MARCH
MARCH

MARCH
MARCH
MARCH

MARCH

MARCH
MARCH

MARCH

. MARCH

FEB.
MARCH
FEB.
oCT.

 NOV.

MARCH

FEB.
NCV,

MARCH
MARCH
MARCH
MARCH
MARCH
MARCH
MARCH
MARCH

28
28
28

28
28
28

28
28
28

28
28
28

23
16

24
28

23

21
21
21
21
21
21
21
21

VALUE

10.68
10.77
-0009

10.13
10.89
-0.76

10.68
11.01
-o. 33

10.68
-10.86
-0.18

12.46
7.82
6.92
4.56

12.10

14.17
8.57
$.69

12.08
10. 29

165.55
198.18
237.75
151.07
122.75
158.06
162.41
216.62



FEDERAL RESERVE statistical release

B.10(512) FOREIGN EXCHANGE RATES BARCH 30, 1984
. POR THE WEEK EBEDING NARCH 30, 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 BER LCLLAR)
CCUNTBY ONIT MAR. 26 MAR. 27 BAR. 28 BAR. 29 BAR. 30
*AUSTRALIA DCLLAE 95.20 94.85 93.78 93.87 93.62
AUSIRIA SCHBILLING 18.280 18.185 . 18.253 18.190 18.265
BELGIUN PRANC 53.180 52.910 - 53.030 52.930 53.130
BRAZIL CRUZEIRC 1311.00 1311.00 1311.00 1311.00 1335.00
CANATA DOLLAR 1.2774 1.2791 1.2793 1.2792 1.2766
CRINA,P.B. YUAN 2.0867 2.0743 2.0743 2.0639 2.0639
DENMARK KRCXE 9.5350 9.5075 9.5300 9.4850 9.5200
FINLAMND MARKKA 5.6455 5.5540 5.5840 5.5535 5.5710
FEANCE PRANC 8.0075 7.9700 7.9825 7.9650 7.9900
GERMANY D. MARK 2.5995 2.5885 2.5915 2.5855 2.5940
GREECE DRACHNA 103. 150 102.500 103. 150 102.800 103.250
HCNG KONG DCLLAR 7.7970 7.7955 7.8150 7.8050 7.8170
INCIA RUPEE 10.7500 10.7300 10.7%00 10.7000 10.7600
*IRELANLC PCUND 117.60 118.38 118.15 118.30 117.95%
ISRAEL SHEKEL 150.820 150.420 152.380 152.380 153.680
ITALY LIRA 1616.00 1610.50 1€15.00 1618.00 1615.00
JAPAN YEN 224.67 224.4°¢ 224.70 224.05 224.175
MALAYSIA RINGGIT 2.2900 2.2870 2.2930 2.2920 2.2915
MEXICO PESC 174.1000 174.0000 174.5000 174.8000 176.2500
NETRERLANDS GUILDER 2.9380 2.9220 2.9265 2.9195 2.9285
*«NEW ZEALAND DOLLAR 66.650 66.750 66.500 66.650 66.380
NORWAY KRONE 7.5225 7.502% 7.5075 7-4890 7.5100
PHILIPEINES PESC 14.2500 14.2500 14.2500 14.2500 14.2500
PCRTUGAL ESCUDOC 132.750 132.250 132.4800 131.750 132.500
SINGAPCBE DCLLAR 2.08%0 2.0795 2.0860 2.0850 2.0870
*SOUTH AFRICA RABD 81.00 81.60 80.40 80.50 80.80
SOUTH KOREA HON 795.60 7948.60 793.60 793.90 792.90
SPAIN PESETA 149.970 149.480 149.310 148.000 1%48.750
P SRI LANKA RUPEE 25.170 25.170 25.170 25.170 25.130
SREDEN KRORA 7.7350 7.7050 7.7250 7.7015 7.7200
SKITZERLAND FRANC 2.1570 2.1522 2.1580 2.16840 2.1525
TAIRAN DCLLAR 39.960 40.000 40.000 wA 39.990
' THAILASD BART 23.010 23.010 23.010 ° 23.010 23.010
$UNITEC KINGDOM]|POUND 144.75 1484.70 144.65 145.10 183.75
VENEZUELA BOLIVAR 13.6000 18.5000 14.5000 18.5000 18.1500
. BENC: .
. SUMITED STATES |DOLLAR 128.27 127.92 128.10 127.84 128.22
$INDEX CF WEIGHATED AVERAGE EXCHAMGE VALUE OP U.S. DOLLAF AGAINST CURRENCIES OF OTHER G-11

CCUNTRIES.

EARCH 1973 = 100.
SERIES REVISED AS OF AUGUST 1978.
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S.

[ ) 1578 FEDERAL RESERVE EULLETIN.

$VALOE IS U.S. CENTS
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SBIGHTS ARE 1972~

76 GLOBAL TBADE OF EACH OF THE 10 CCUNTRIES.
FOR DESCRIPTIOR AND EACK DATA, SEE “INDEX OF THE
DOLLAR: BREVISICE™ ON PAGE 700 CF THE ROGUST






