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‘ CHART 1
SPOT EXCHANGE INDICES
l . DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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CHART 2

3-MONTH FORWARD EXCHANGE RATES
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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
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpDoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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24 e — 24
20 iy —{ 20
OVERNIGHT 7] 3-MONTH 7]
16 — — 16
12 - — 12
8 |- - - 8
a L L 1 1 LU bbb b [ 1] R mnmnmmmnmne
] r ] 24
1 = — 20
] 6-MONTH N ‘
] — 16
| — 12
-t - 8
— — L —
a L 11 [ I T [ 1] [ T i
24 [ - -] 24
20 = - — 20
1-MONTH —~ 1-YEAR —]
16 — — 16
12 i - 12
Al 1f 1o
a L L | 1 [ i mmn L 1 LD bbb 4
1982 1984 1982 1984
Digitized for FRASER
ttp://fraser.stlouisfed.org/
Federal Reserve Bank of




e |

!

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 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 PLOTTED
. SERIES NAME DATE VALDE

e CHABT 1. SPCT EXCHANGE RATES AND INDICES

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

GERMAN MARK AUG. 1 34.60
® JAPANESE YEW AUG. 1 0.40778
DUTCH GUILDER AUG. 1 30.64
U.K. POUND AUG. 1 131.15
. CANADIAN DCLLAR AUG. 1  76.19
FRENCH FRANC AUG. 1 11.27
SWISS FRANC AUG. 1  40.68
® BELGIAN FRANC AUG. 1 1.71207
ITALIAN LIRA AUG. 1 0.05626
{ SWEDISH KRCMA AUG. 1 11.92
| INDICES, MARCH 1973 BASE RATES = 100
@ GEREAN MARK AUG. 1 97.34
: JAPANESE YEN AUG. 1 106.77
DUTCH GUILDER AUG. 1 87.96
U.K. POUND AUG. 1  53.05
CANADIAN DOLLAR AUG. 1 75.94
FREKCH FRANC AUG. 1 50.81
o . SWISS FRANC AUG. 1 130.88
BELGIAN FEANC AUG. 1  67.46
ITALIAN LIRA AUG. 1 31.96
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
o {G-10 CCUNTRIES PLUS SWITZERLAND)
U.S. DOLLAR . AUG. 1 140.77
GERMAN MARK AUG. 1 133.60
JAPANESE YEN AUG. 1 145.46
DUTCH GUILDER AUG. 1 116.25
U.K. POUND AUG. 1  66.84
® CANADIAN DCLLAR AUG. 1 99.34
FRENCH FRANC AUG. 1  63.45
SWISS FRANC AUG. 1 173.98
BELGIAN FRANC AUG. 1 87.72
, ITALIAN LIRA AUG. 1 39.13
SWEDISH KRCNA AUG. 1 68.24
e
CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT
- CANADIAN DCLLAR AUG. 1 -1.02
| U.K. POUND AUG. 1 -0.34
A4 ‘ GERMAN MARK AUG. 1 6. 10
| FRENCH FRANC AUG. 1 =0.12
| SWISS FRANC AUG. 1 6.88
i ' DUTCH GUILDER  AUG. S.43
JAPANESE YEN AUG. 1 S.54
ITALIAN LIRA AUG. 1 =3.30
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LAST VALUE PLOTTED

SEBRIES NAME DATE VALUE
CHART 3. GCLD PRICE IN LONDCN, AFTERNOCN FIXING ®
0.5. DOLLARS PER FINE CGUNCE AUG. 1 339.86

CHART 4. CALL MONEY RATES

@
U.S. FEDERAL FUNDS AUG. 1 11.53 ‘
| OVERNIGHT EURO-DCLLAR DEPCSITS AUG. 1 11.31
U.Ke AUG. 3 12.25
CANADA JULY 20 11.57
GERNMANY AUG. 3 .50
EURC~DH AUG. 3 5.19 ®
JAPAN AUG. 3 6.13
FRARCE AUG. 3 11.38
NETUERLANDS . JAN. 1 10.30
EURG-SWISS FRANC AUG. 3 9.35
[
CHART 5. 3-MONTH INTEREST RATES
UeS. 90-DAY CD'S, SECONDARY MARKET AUG. 1 11.38
GERXAN INTERBANK LOAN AUG. 1 6.09
JAPANESE BANK LOANS & DISCOUNTS AUG. 1 6.31
CANADIAN FINANCE PAPER AUG. 1 13.01 . [
INTERBANK STERLING AUG. 1 12. 19
SWISS INTERBANK LGAN AUG. 1 4,86
WEIGHTED AVERAGE FOREIGN INTEREST RATE JULY 25 9.13
{6-10 CCUNTRIES PLUS SWITZERLAND)
o
CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON
OVEENIGHT AUG. 1 11.31
7-DAY AUG. 11.31%
| 1-MONTH AUG. 1 11.40
3-MCNTH AUG. 1 11.74 ®
6-MCNTH AUG. 1 12.21
1-YEAR AUG. 1 12.70 ‘
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES o
OVERNIGHT EURO-DOLLAR DEPCSITS AUG. 1 11.31
‘ U.Se FEDERAL FUNDS AUG. 1 11.53
DIFFERENTIAL ADJ. FOR KESERVE REQUIREMENTS AUG. 1 -0.22
3-MCNTH EURC-DOLLAR DEPCSIT RATE AUG. 1 1. 74
U.S. 90-DAY CD'S, SECCNDARY MARKET AUG. 1 11.38 @
DIFFERENTIAL AUG. 1 0.36
o
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. ' : LAST VALUE PLOTTED
C ] SERIES NAME DATE YALUE

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPGSIT AUG. 1 11.74
PY INTERBANK STERLING (LONDON), COVERED AUG. 1 11.84
‘ DIFFERENTIAL AUG. 1 =Q.10
. U.S. COMMERCIAL PAPER AUG. 1 11.11
CANADIAN FINANCE PAPER, CCVERED AUG. 1 11.96
DIFFERENTIAL : AUG. 1 -0.85

@
EURO-DOLLAR DEPCSIT ADG. 1 11.74
INTERBANK DM (FEANKFURT), COVERED AUG. 1  12.28
DIFFERENTTIAL AUG. 1 =0.5%
EURG-DOLLAR DEPGSIT AUG. 1 11.74&
® SWISS INTERBANK, COVERED AUG. 1  11.82
DIFFERENTIAL AUG. 1 =0.09

CHART S. LONG TERM GOVERMENT BOND YIELDS

@ . UNITED STATES JULY 27 13. 11
GERMANY JOLY 13 8.06
JAPAN (MONTHLY) MARCH 6.64
SWITZERLAND JULY 20 4.75
CANADA JUNE 8 13.65
FRANCE MAY 8 13.73
o NETHERLANDS (MONTHLY) MAY 8.52
UNITED KINGDOHM JOLY 27 10.83

U.S. CCRPOEATE

AAA BONDS JUNE 13.55
o EURO-DCOLLAR BONDS NOV. 10. 29

CHART 10. STOCK INDICES

UNITED STATES JULY 18 158.99
P UNITED KINGDOM | JULY 18 169.24
CANADA JULY 18 213.10
GERBANY JULY 18 141.58
SWITZERLAND JULY 18 121.31
NETHERLANDS JULY 18 148,57
FRANCE JULY 18 166433
P ® JAPAN \ JULY 18 205.82
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FEDERAL RESERVE statistical release

H.10 (512)

FOREIGN EXCHANGE RATES

FOR THE MWEEK ENDING

AOGUST 3, 1984

AOGUST 3, 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 rates in New York City for cable transfers payable in foreign currencies:

HONETARY CUREENCY UNITS PEE DCLLAR
COUNTRY UBRIT JULY 30 JULY 31 206. 1 AUG. 2 AUG. 3
*AUSTRALIA DCLLAR 82.90 82.65 83.15 83.63 84.30
AUSTRIA SCHILLING 20.333 20.405 20.473 20.315 20.128
BELGI1UHN FBRANC 58.560 58.680 58. 890 58.43C 58.050
BRAZIL CRUZEIKO 1905.00 1905.00 1905.00 1905.00 1933.00
CANADA DOLLAR 1.3154 1.3115 1.3089 1.3060 1.3075
CHINA,P.R. YUAN 2.3374 2.3374 2.36484 2.3327 2.3327
DENHMARK KRONE 10.5850 10.6200 10.6550 10.5775 10.4550
FINLANC BARKKA 6.0955 6.0895 6. 1245 6.0975 6.0330
PRANCE FRANC - 8.8830 8.9150 8.9560 8.8950 8.7850
GERMANY D. HMARK 2.8940 2.9063 2.9180 2.8975 2.8605
GREECE DRACHNMA 114.300 114.300 114,850 114.500 114.050
HCNG KONG DCLLAR 7.8475 7.8400 7.8300 7.8325 7.8350
INDIA ROPEE 11.5200 11.5500 11.5600 11.5600 11.5500
*IRELAND POUND 106.20 105.80 105.63 106. 40 107.50
ISRAEL SHEKEL BA NA A NA BA
ITALY LIRA 1780.00 1786.00 1791.00 1777.00 1762.00
JAPAN YEN 246.05 245.30 245.75 245.42 241.80
MALAYSIA RINGGIT 2.3445 2.3450 2.3490 2.3450 2.3325
HEXICO PESO 196.0000 196.2500 196. 0000 195.5000 196.0000
NETHERLANDS GUILDEE 3.2715 3.2775 3.2950 3.2705 3.2340
*NEW ZEALAND DCLLAR 49.430 49.450 49.430 49.630 50.000
NORBWAY KRONE 8.3330 8.3600 8.3850 8.3375 8.3530
PHILIPPINES PESO NA NA NA ¥A NA
PORTUGAL ESCUDO 152.500 151.500 152.500 151.000 150.000
SINGAPORE DOLLAR 2.1530 2.1540 2.1575 2.15%0 2. 1450
*SOUTH AFEICA RAND 61.40 60.80 59.95 60.93 64.50
SOUTH KOEEA WON 812.80 813.50 814.10 813.80 813.00
SPAIN PESETA 163.750 163.460 164.950 164.450 162.950
SRI LANKA RUPEE 25.240 25.240 25.240 25. 240 25.240
SsEDEN KRONA 8.3945 8.4300 8.4390 8.8040 8.3250
SWITZERLAND FRANC 2.4635 2.4725 2.4650 2.4510 2.%8040
TAIRAN DOLLAR 39.260 39.230 39.200 39.170 BA
THAILAND BAHT 23.020 23.020 23.020 23.020 23.020
SUNITED KINGDOE|POUND 130.75 130.73 130. 10 130.95 132.70
VENEZOUELA BOLIVAR 12.8000 12.8000 12.8000 Na NA
MENO:
S$UNITED SIATES | DOLLAR 141.07 141,29 Wwi. 71 140.90 139.36

4INDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAF AGAINST CURBENCIES OF OTHER G-11
CGCUNTRIES. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTRIES.
SERIES BEVISED AS OF AUGUST 1978. POR DESCRIPTION AND EACK DATA, SEE “INDEX OF THE
SEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: BREVISION™ ON PAGE 700 OF THE AUGUST
1978 FEDEBAL RESERVE BULLETIN.

*VALUE IS U.S. CENTS
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