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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

‘ U.S. DOLLARS PER FINE OUNCE U.S. DOLLARS PER FINE OUNCE
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM

PERCENT PER ANNUM.

28 - — 24 ®
24 |- — ~ 20
FRANCE
4 L — 16
U.S. FEDERAL FUNDS ®
4 L - 12
4 L -~ 8
@
e L 1L JAPAN 1.
al L L1 1 111 ‘Hlnlnlnlnlulnlu L L] [ I I A A A A A T
_ - - —
24 |- - — 24 d
CANADA
20 +— — — 20
EURO-SWISS
FRANC
16 |- - .
12 - — 12
s L _ - 8
NETHERLANDS ®
4 -4 i
0 6
[ I I B S T AT T I A I I O B B B T IR I A I A i PY
24F— - -1 20
20 | - L — 16
U.K. 2-DAY LOCAL AUTHORITY
16 _ GERMANY i ®
Ll
12 - i
EURO-DM
B — | —
a L1 1 1 | I I L LU bbb did o

igitized for FRASER
ttp://fraser.stlouisfed.org/
ederal Reserve Bank of St. Louis

1982

1984

1982

1984




u.s. cD’'Ss

CHART 5

3—MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonDoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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PERCENT PER ANNUM
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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

' PERCENT PER ANNUM PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE
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LAST VALUR BLOTTED
. SERIES MAME DATE YALUR

CHART 1. SPOT EXCHANGE RATES AND IMNDICES

WEEKLY AVEBAGES, NCON BUYING RATES {U.S. CENTS)

o GERMAN RARK AUG. 8 34.57
JAPANESE YEN AUG. 8 0.41053
DUTCH GUILDER AUG. 8  30.64
U.Ke. POUND AUG. 8 131.48
CANADIAN DCLLAGK AUG. 8  76.55
FRENCH FRANC AUG. 8 11. 26

[ B SWISS FEANC AUG. 8 41.07
BELGIAN FRANC AUG. 8 1.70956
ITALIAN LIRA AUG. 8 G.05629
SWEDISH KBGMA AUG. 8 11.93

o INDICES, MARCH 1973 EASE EATES = 100
GERMAN MARK AUG. 8 97.25
JAPANESE YEN AUG. 8 107.49
DUTCH GUILLER AUG. 8 817.97
U.Ke EJOND AUG. 8 53.18
CANADIAMN DCLLAR AUG., 8  76.30

® . FRENCH FRANC AUG. 8 50.75
SWISS FRANC AUG. 8 132.12
BELGIAN FRANC AUG. 8 67.37
ITALIAN LIEA AUG. 8 31.98

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MARE 1973 = 100

® {G—=10 CCUNIKIES PLUS SWITZERLAMND)
U.Se DOLLAEK AUG. 8 140.54
GERMAN MABK AUG. 8 133.24
JAPANESE YEN AUG. 8 146.34
DUTCH GUILDER AUG. 8 116.11

® U.Ke POUND AUG. 8  6€.94
CANADIAN DCLLAR AUG. 8 95.71
FRENCH FRANC AUG. 8  63.29
SWISS FBRANC AUG. 8 175.44

) BELGIAN FRANC AUGe 8 87.47

° ITALIAN LIBA AUG. 8  39.10

SWEDISH KRONA AUG. 8 6§.19
L ]
CHART 2. 3~MONTH FGCRWAED EXCHANGE BATES, PREMIUM OR DISCCUNT

® CANADIAN DCLLAR AUG. 8 -0.82

| ' U.Ke POUND AUG. 8 €.10
GERNAYN NARBK AUG. 8 €.07
FRENCH FRANC AUG. 8 =C.11
SWISS FEANC AUG. 8 1e21
DUTCH GUILLER AUG. 8 543

P JAPANESE YEN AUG. 8 $5.60

Digitized for FRASER ~ ITALIAN LIRA AUG. 8 -2.98
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LAST VALOE BLOTTED

SEBIES MNARE DATE VARUE .
®
CHART 3. GOLD PRICE IB LONDON, AFTERNGOK FIXING
U.S. DOLLARS PER FINE CUNCE ADG. 8 345.80
CHART 4. CALL MONEY EAIES ®
U.S. FEDERAL FUXLS AUG. 8 11.59
OVEENIGHT EUROG-LCLLAE DEPCSIIS AUG. 8 11.51 )
Ue Ke AUG. 10 12.13
CANADA JOULY 20 11.57
GERMANY AUG. 10 5.55 @
EURO-DM AUG. 10 3. 10
JAPAN AUG. 10 6.13
FRANCE AUG. 10 11.00
NETHERLANDS JAN. 1 10.30
EORO—-SWISS FRANC AUG. 10 217
|

CHART 5. 3-MONTH INTEREST EATES

U.S. 90-DAY CL'S, SECCNDABY MARKET AlG. 8 11.41
GERMAM INTERBANK LOAN AUGe 8 €. 10
JAPANESE EANK LCANS & DISCCUNTS AUG. 8 6.28
CANADIAN FINANCE EAEER AUG. 8 12.69
INTERBANK STEERLING AUG. 8 1199
SRISS INTEREAMK LGAN AUG. 8 4.72
WEIGHTEL AVERAGE FOREIGN INTERES1 RATE AUG. 8 5.06
(6=10 CCUNTEIES PLGS SKRITZERLAND) .
CHART 6. EURC-=DOLLAR DEPOSIT BATES: LONDON
CYEENIGHT AUG. 8 11.51
1-MCNTH AUG. 8 11.51 ®
3-MCNTH AUG. 8 11.76
6~ MGNTH AUG. 8  12.05
1-YEAR AUG. 8  1z.45
}a
CHART 7. SELECTED EURO-DCLLARK ANLC U.S. MONEY MARKET KATES .
OVERNIGHT EURC-LCLLAR DEPCSIIS AUG. 8 11.51 ’
U.So FEDERAL FUAMLS AUG. 8 11.59
DIFFERENTIAL ADJ. FCR KESERVE BECUIREMENTS AUG. 8 -0.08
3-MONTH EURC-LOLLAR LEECSII RATE AUG. 8 11.76
U.S. 90-DAY CL'S, SECONCAEY MARKET AUG. 8  11.41
DIFFERENTIAL AUG. 8 0. 35
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@
LAST VALUE FLOTIED
. SEBIES NAME DATE  VALUE
CHART 8. INTEREST ABBITRAGE, 3~MONTH FUMNDS
EURG-DOLLAR DEPCSIT AUG. 8 11.76
INTERBANK STEELING (LONLDON), CGVERED AUG. 8 12.09
DIFFERENTIAL AUG. 8 =0.32
@
| U.S. COMMERCIAL PAPEE AUG. 8 11,12
| CANADIAN FINANCE EAPER, COVERED AUG. 8 11.84
! ] DIFFERENTIAL AUG. 8 =(.72
EURO-DOLLAR DEECSIT AUG. 8 11.76
I., INTERBANK LM (FEANKFUET), COVERELD AUG. 8 12.27
CIFFERENTIAL AUG. 8 =(.50
EURC~-DOLLAE [DEPCSIT AUG. 8 11.76
SWISS INTERBANK, COVEREL AUG. 8 12.02
| DIFFERENTIAL ADG. 8 =0.26
®
%
| CHART 9. LCNG TERM GOVERMENT EOND YIELELS
} UNITED STA1TES AUG. 3 12.82
3 GERMANY _ - JULY 27 §.07
® JAPAN (MONTHLY) ' MARCH 6.64
| SWITZERLAND JULY 20 4.75
i CANADA : JULY 20 13.67
| FRANCE MAY 4 13.73
NETH4EBLANDS (MONTHLY) MAY 8.52
| UNITED RINGDCR AUG. 3 11.14
@
| U.5. CCRPCEATE
AAA BGNLS JULY 13. 44
EURG-DOLLAR EGNLS NOV. 1C.29
®
| CHABT 10. STGCCK INDICES
UNITED STATES AUG. 1 161.50
UNITED KINGLOHN AUG. 1 174.83
. CANaADA AUG. 1 216.58
® GERMANY : : AUG. 1 141,22
SNITZERLAND AUG. 1 120.17
' NETHERLANELS AUG. 1 146.17
FRANCE AUG. 1 158.58
JAPAN AUG. 1 201.76
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. @EDERAL RESERVE statistical release

H10512) AUGUST 10, 1984
FOREIGN EXCHANGE RATES
e FCGR TIHE WEEK ENDIMG AUGUST 10, 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:
L]
MONETARY HCURRENGY NI 64— CEHE A
® COONInY UMIT AUG. 6 AUG. 17 20G6. & AUGs S AUG. 10
*AUSTEAL iA DCLLAR 84,12 84.10 BUe.27 84.08 84430
AUSTIBIA SCHILLING 20,275 20.4065 20.410 20.365 <0330
EELGIUM FRANC 58.350 58.8170 58.78¢ 58.62C 58.550
BRAZIL CRUZEIEG 1933.00 1933.00 1§33.00 1961.00 1961.00
CANADA DCLILAE 1.3083 1.3056 1.3039 1.3085 13081
CHINA,P.R. YUAN 2.3211 2.3211 403559 <e3441 2.3306
® DENMARK KRCME 10.5270 10.6475 1€.58C0 10.5750 10.5620
FINLANLC MARKKA 6.0540 6.1150 6. 10060 6.06€5 6.G760
FEANCE FRANC 8.8570 8.9420 8.9150 8.906C0 8.8990
GERMANY D. MARBRK 2.8855 2.9150 29055 2.90C0 2.8975%
GHEEECE DRACHNA 114,150 115.3C0 115.55¢ 115.50¢ 114,900
HCNG KONG DOLLAR 7.8325 7.8350 7.8450Q 7.83¢&0 7.8390
INDIA BUPEE 11.5000 11.5500 11.5600 11.5760 11.5200
*IRELAND POUMND 106.50 105.80 106. 25 105.95 106.35
RAEL SHEKEL NA NA 7 ) NA ka
ALY LIBRA 1772.00 1790.00 1782.00 1782.Q0 1784.00
JAPAN YER 243.15 244,50 <¥#3.10 243.35 <42.50
MALAYSIA RINGGIT 2.,3320 2.3390 2.337qQ 243340 243355
BEXICC PESC 197.5000 196.6G06 195.7504Q 197.00CC 196.2500
NETHEBLANCS GUILDEER 3.2565 3.2890 32675 3.4€€0 342630
SNEN ZEALAND DCLLAR 49.900 49.620 49.700 49.68C 49.850
¢ NORWAY KROME 8.2970 8.3675 8.31C0 8.33%5 8.3130
PHILIPEINES PESC NA NA MA NA NA
ECRTIUGAL ESCUDC 149.500 151.500 151.45¢ 151.45C 151.000
SINGAECEE DOLLAR 2. 1460 2. 1545 2. 1475 2. 1450 2. 14840
*SOUTH AFRICA RAND 63.90 61.83 62.50 63.55 63.15
SGUTH KCKEA WCN 812.00 812.30 £13.30 812.30 811.30
SEAIN PESETA 162.600 164.130 164,900 164.85(Q 164.550
SRI LANKA BUFEE 25.245 25.240 254245 <5.24¢ 25.260
@ SHEDEN KRONA 8.3630 8.4275 8.394040 8.3995 8.3840
SWITZEBLAND FRANC 2.4205 2.4550 << 84450 2.4415 cedli25
TAINAN DCLLAB 39.110 39.0&0 39.080 39.09¢C 39.080
TBAILAMD BAHT 23.020 23.020 23.020 23.04¢C 23.C€00
SUNITED KINGLCK|POUND 131.70 130.66 131.45 131. 15 131.25
VENEZUELA BOLIVAR NA NA Ba ) ¥} B
RERG:
$UMITEL STATES |DOCLLAR 140.26 141.39 14Q. 81 140.81 140. 67

L]
#$1INDEX CF HEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAR AGAINST CUBRENCIES QF OIEEBR G-11

CCUNTRIES. MARCH 1973 = 100. SEIGHTS ARE 1972-76 GLOBAI TRADE CF EACH OF TBE 1Q CCUNTBIES.

SERIES REVISEL AS OF AUGUST 1978. FOR DESCRIPTIIGCN AND FACK LATA, SEE “INDEX OF 1EE
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: REVISICH™ CN PAGE 700 GF THE ADGUST
1578 FEDEBAL BESEBRVE EULLETIN.
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