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CHART 2 

3-MONTH FORWARD EXCHANGE RATES 
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AVERAGES FOR WEEK ENDING WEDNESDAY 
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CHART A 

CALL MONEY RATES 
WEEKLY SERIES 

PERCENT PER ANNUM 
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CHART 5 

3-MONTH INTEREST RATES 
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CHART 6 

EURO-DOLLAR DEPOSIT RATES LONDON 
AVERAGES FOR WEEK ENDING WEDNESDAY 
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SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES 
DIFFERENTIAL: P L U S M , FAVORS BORROWING IN U . S . 
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CHART 

INTEREST ARBITRAGE: 3-MONTH FUNDS 
DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS 
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CHART 9 

LONG-TERM GOVERNMENT BOND YIELDS 
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SERIES MAflB 
LAST ¥11,0 B CLOT I EC 

DATE 11101 

CHART 1. SPOT EXCHANGE BATES AID INDICES 

WEEKLY A7BBAGES, 1IC0B BUYING BATES (U.S. CENTS) 

GEBHAN flASK 
JAPANESE YEN 
DUTCH GUILDEB 
O.K. POUND 
CANADIAN DCLLAB 
FBENCH FBANC 
SWISS FBANC 
BELGIAN FBANC 
ITALIAN LIBA 
SWEDISH KBGSA 

INDICES, MABCH 1973 EASE BATES = 100 

GEBMAN 8ABK 
JAPANESE YEN 
DUTCH GUILDfB 
U.K. POUND 
CANADIAN DCIIAB 
FBENCH FBANC 
SWISS FBANC 
BELGIAN FBANC 
ITALIAN LIBA 

AUG. 
AUG. 
AUG. 
AUG. 
AUG. 
AUG. 
AUG. 
AUG. 
AUG. 
AUG. 

AUG, 
AUG, 
AUG. 
AUG, 
AUG, 
AUG. 
AUG. 
AUG. 
AUG. 

8 
8 
8 
8 
8 
8 
8 
8 
6 
8 

8 
8 
8 
8 
8 
8 
8 
8 
8 

34.57 
0.41053 

30.64 
131.48 
76.55 
11.26 
41.07 
1.70956 
C.05629 
11.93 

97.25 
107.49 
87.97 
53.18 
76.30 
50.75 
132.12 
67.37 
31.98 

WEIGHTED AVEBAGE EXCHANGE VALUE INDICES, MAE 1973 = 100 
1G-10 CCUN1BIES PLUS SSITZEBLAND) 

U.S. DOLLAB AUG. 8 140.54 
GESHAN flABK AUG. 8 133.24 
JAPANESE YEN AUG. 8 146. ,34 
DUTCH GUILDEB AUG. 8 116. 11 
U.K. POUND AUG. 8 66.94 
CANADIAN DCLLAB AUG. 8 99. 71 
FBENCH .FBANC AUG. 8 63. ,29 
SWISS FBANC AUG. 8 175. 44 
BELGIAN FBANC AUG. 8 87. ,47 
ITALIAN LIBA AUG. 8 39. 10 
SWEDISH KBONA AUG. 8 66. , 19 

CHABT 2. 3-MONTH FCBWABD EXCHANGE BATES, PBEHIUH OB DISCCUNT 

CANADIAN DCLLAB 
U.K. POUND 
GEBflAB flABK 
FBEilCB FBANC 
SWISS FBANC 
DUTCH GUILDEB 
JAPANESE YEN 
ITALIAN LIBA 

AUG. 8 -0.82 
AUG. 8 C.10 
AUG. 8 6.07 
AUG. 8 -0.11 
AUG. 8 7.21 
AUG. 8 5.43 
AUG. 8 5.60 
AUG. 8 -2.98 Digitized for FRASER 

http://fraser.stlouisfed.org/ 
Federal Reserve Bank of St. Louis



SEJ11ES NAME 
IA5T VALUE BlOtlM 

DATE 1AIUE 

CHART 3. GOLD PRICE IB LONDON, AFTERNOON FIXING 

U.S. DOLLARS PER H U E OUNCE AUG. 8 345.80 

CHART 4. CALX HOMEI RAIES 

U.S. FEDERAL FUNDS AUG. 8 11 . ,59 
OVERNIGHT EURO-DOLLAR DEPOSITS AUG. 8 11.51 
O.K. AUG. 10 15.13 
CANADA JULY 20 11.57 
GERMANY AUG. 10 5.55 
EURC-DM AUG. 10 5. 10 
JAPAN AUG. 10 6. 13 
FRANCE AUG. 10 11. ,00 
NETHERLANDS JAN. 1 10. 30 
EURO—SHISS FRANC AUG. 10 2. .17 

CHART 5. 3-HON1H INTEREST RAIES 

U.S. 90-DAY CD'S. SECONDARY MARKET AUG. 8 11.41 
GERMAN INTERBANK LOAN AUG. 8 €.10 
JAPANESE EANK LOANS S DISCCUNTS AUG. 8 6.28 
CANADIAN FINANCE PAPER AUG. 8 12.69 
INTERBANK STERLING AUG. 8 11.99 
SWISS IN1EREAIK LOAN AUG. 8 4.72 
WEIGHTED AVERAGE FOREIGN INTEREST RATE AUG. 8 5.06 

(G-10 COUNTRIES PLCS SKIIZERLAND) 

CHART 6. EURO—DOLLAR DEPOSI1 RATES: LONDON 

OVERNIGHT AUG. 8 11.51 
7-DAY AUG. 8 11.53 
1-MONTH AUG. 8 11.51 
3-MONTH AUG. 8 11.76 
6-MONTH AUG. 8 12.05 
1—YEAH AUG. 8 12.45 

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

OVERNIGHT EURO-DOLLAR DEPOSITS AUG. 8 11.51 
U.So FEDERAL FUNDS AUG. 8 1 1.59 
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS AUG. 8 -0.08 

3-MONTH EURO-DOLLAR DEPOSIT RATE AUG. 8 11.76 
U.S. 90-DAY CD'S, SECONDARY MARKET AUG. 8 11.41 
DIFFERENTIAL AUG. 8 0.35 
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LAST VA10B PIGTTED 

• SERIES NAME DATE VALUE 

CHAfiT 8. IDTSBEST ABB1TBAGE, 3-MONTH FUNDS 

EURO-DOLLAB DEPCSIT AUG. 8 11.76 
INTERBANK STERLING (LONDON), COVERED AUG. 8 12.09 
DIFFERENTIAL AUG. 8 -0.32 

U,S. COMMERCIAL PAPER AUG. 8 11. 12 
CANADIAN FINANCE PAPER, COVERED AUG. 8 11.84 
DIFFERENTIA! AUG. 8 -0.72 

EORO-DOILAR DEPOSIT AUG. 8 11.76 
INTERBANK CM (FRANKFORT), COVERED AUG. 8 12.27 
DIFFERENTIAL AUG. 8 -0.50 

EURO-DOLLAE DEPOSIT AUG. 8 1 1.76 
SWISS INTERBANK, COVERED AUG. 8 12.02 
DIFFERENTIAL AUG. 8 -0.26 

CHART 9. LONG TERM GOVERMENT EOND YIELDS 

UNITED STATES AUG. 3 12.82 
GERMANY JULY 27 6.07 

A JAPAN (-MONTHLY) MARCH 6.64 w SWITZERLAND JULY 20 4.75 
CANADA JULY 20 13.67 
FRANCE MAY 4 13.73 
NETHERLANDS (MONTHLY) MAY 8.52 
UNITED KINGDOM AUG. 3 1 1. 14 

0. S. CCRPOBATE 

AAA BONDS JULY 13.44 
EURO-DOLLAR BONES NOV. 1C.29 

CHAfiT 10. STOCK INDICES 

UNITED STATES AUG. 1 161.50 
UNITED KINGDOM AUG. 1 174.63 
CANADA AUG. 1 216.58 
GERMANY AUG. 1 14 1.22 
SWITZERLAND AUG. 1 120.17 
NETHERLANDS AUG. 1 146. 17 
FRANCE AUG. 1 158.58 
JAPAN AUG. 1 201.76 
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#EDERAL RESERVE statistical release 

H.10 (512) 

F O R E I G N E X C H A N G E R A T E S 

IUGUST 10 , 1984 

FCij I H i WEEK ENDING AUGUST 10, 19*4 
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: 

CCOMisY 
MONETAE? 

UNI1 
iCUBRENGX UNIS6 kER DOLLAR# 

AUG. AUG* AUG. AUG. AUG. 1Q 

•AU51BA1ih 
AUSTRIA 
BELGIUM 
BRAZIL 
CANADA 
C H I N A , P . R . 
DENMARK 
FINLAND 
FBANCE 
GERMANY 
GREECE 
HONG KONG 
INDIA 

•IRELAND 
BFLAEL 
FAII 

JAPAN 
MALAYSIA 
MEXICO 
NETHERLANDS 

• NEW ZEALAND 
NORWAY 
PHILIPPINES 
PORTUGAL 
SINGAPORE 

•SOUTH AFRICA 
SOUTH KOREA 
SPAIN 
SRI LANKA 
SWEDEN 
SWITZERLAND 
TAIWAN 
THAILAND 

•UNITED KINGDOM 
VENEZUELA 

MEMO: 
•UNITED STATES 

DCLLAB 
SCHILLING 
FRANC 
CBUZEIfiO 
DOLLAR 
YUAN 
KRONE 
MARKKA 
FRANC 
D. MARK 
DRACHMA 
DOLLAR 
BUPEE 
POUND 
SHEKEL 
LIRA 
YEN 
RINGGI1 
PESO 
GUILDER 
DOLLAR 
KRONE 
PESO 
ESCUDO 
DOLLAR 
RAND 
WON 
PESETA 
RUPEE 
KBONA 
FRANC 
DOLLAR 
BAHT 
POUND 
BOLIVAR 

DOLLAR 

84.12 
20.275 
58.350 

1933.00 
1.3083 
2.3211 
10.5270 
6.0540 
8.8570 
2.8855 

114.150 
7.8325 
11.5000 

106.50 
NA 

1772.00 
243.15 

2.3320 
197.5000 

3.2565 
49.900 
8.2970 
NA 

149.500 
2.1460 

63.90 
812.00 
162.600 
25.245 
8.3630 
2.4205 

39.110 
23.020 

131.70 
NA 

140.26 

84.10 
20.465 
58.870 

1933.00 
1.3056 
2.3211 
10.6475 
6.1150 
8.9420 
2.9150 

115.3C0 
7.8350 
11.5500 

1Q5.80 
NA 

1790.00 
244.50 

2.3390 
196.6Q00 
3.2890 

49.620 
8.3675 
NA 

151.500 
2.1545 

61.83 
812.30 
164.130 
25.240 
8.4275 
2.4550 

39.0*0 
23.020 
130.60 

NA 

141.39 

84.27 
20.410 
58.780 

1333.00 
1.3039 
2.3559 
10.58C0 
6. 1000 
8.9150 
2.9055 

115.550 
7.8450 

11.5600 
106.25 

NA 
1782.00 
243. 10 

2.337Q 
195.7500 

3.2675 
49.700 
8.3100 
NA 

151.250 
2.1475 

62.50 
£ 13.30 
164.900 
25.245 
8.3900 
2.4450 

39.080 
23.020 
131.45 

NA 

140.81 

84.08 
20.365 
58.620 

1961.00 
1.30S5 
2.3441 
10.5750 
6.0865 
8.9000 
2.9000 

115.500 
7.8360 

11.5700 
105.95 

NA 
1782.00 
243.35 

2.3340 
197.0000 

3.2660 
49.680 
8.3325 
NA 

151.250 
2.1450 

63.55 
812.30 
164.85Q 
<25.240 
8.3995 
2.4415 

39.090 
23.02C 

131.15 
1A 

140.81 

84.30 
20.330 
58.550 

1961.00 
1.3081 
2.3306 
10.5620 
6.0760 
8.8990 
2.6975 

114.900 
7.8390 

11.5200 
106.35 

iA 
1784.00 
242.50 

2.3355 
196.2500 

3.2630 
49.850 
8.3130 
N l 

151.000 
2. 1480 

63. 15 
811.30 
164.550 
25.260 
8.3840 
2.4425 

39.080 
23.000 
131.25 

U 

140.67 

IINDE1 CF WEIGHTED AVERAGE EXCHAWGE VALUE OF U.S. DOLLAR AGAINST CURRENCIES Of OifiEB G-11 
COUNTRIES. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE CF EACH CF THE 1Q COUNTRIES. 
SERIES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AWD JEACK LATA, SEE "INDEX CF TEE 
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: SlIISICN" ON PAGE 700 Of THE AUGUST 
1978 FEDERAL RESERVE BULLETIN. 

,UE IS U.S. CENTS 

Digitized for FRASER 
http://fraser.stlouisfed.org/ 
Federal Reserve Bank of St. Louis




