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% CHART 1
‘ SPOT EXCHANGE INDICES
‘,?: DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
Q AVERAGES FOR WEEK ENDING WEDNESDAY
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CHAR'i' 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM PERCENT PER ANNUM
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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 S
\
® 3-MONTH INTEREST RATES
‘ WEEKLY SERIES
‘ PERCENT PER ANNUM PERCENT PER ANNUM
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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

CHART 7

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

DIFFERENTIAL: PLUS(+), FAVORS BORROWING IN U. S.
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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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 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
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LASY VALUE PLOTTED

\
|
°
|
’ ® SERIES NAME DAE
®  CHART 1. SPOT EXCHANGE RATES AND INDICES
WEEKLY AVZRAGES, NOON BUYING RATES {U.S. CENTS)
- GERMAN HARK AUG.
‘ JAPANESE YEN K00
DUTCH GUILDER AUG.
U.K. POUND AUG.
' CANADIAN DOLLAR AUG.
FRENCH FRANC AUG.
o SEISS FRANC AUG.
BELGIAN FRAHC AUG.
ITALIAN LIBA AUG.
SEEDISH KRONA AUG.
INDICES, HARCH 1973 BASE BATES = 100
* GERMAN MARK AUG.
JAPANESE YEN ATG.
DUTCH GUILDER ' AUG.
U.K. POUND AUG.
CANADIAN DOLLAR | AUG.
FRENCH FRANC AUG.
°9® SWISS FRANC AUG.
BELGIAN FRANC AUG.
ITALIAN LIBA AUG.
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
° {G-10 COUNTRIES PLUS SWITZERLAND)
U.S. DOLLAR AUG.
GERHAN MARK ADG.
JAPANESE YEN AUG.
| DUTCH GUILDER AUG.
° . U.K. POUND AUG.
CANADIAN DOLLAR AUG.
FRENCH FRANC AUG.
. SWISS FRAKNC AUG.
BELGIAN PRANC AUG.
ITALIAN LIBA AUG.
° SWEDISH KRONA AUG.
CHART 2. 3-MONTH PORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT
CANADIAN DOLLAR AUG.
PY U.K. POUND AUG.
® GERNAN MARK AUG.
FRENCH FRANC AUG.
SWISS FBANC AUG.
DUTCHE GUILDER AUG.
JAPANESE YEN AUG.
ITALIAN LIRA AUG.

igitized for FRASER
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Federal Reserve Bank of St. Louis

22
22

22
22
22
22
22
22
22

22
22
22
22
22
22
22
22

VALUE

34.83
. 41446
30.90
131.83
76,77
11.35
41.79
1.72362
0.05632
12. 01

97.99
108.52
88.69
53.32
76.52
5t 14
134,45
67.92
31.99

139.62
133.63
147.06
116. 48
66.75
99. 46
63. 46
177.617
87.74
38.91
68. 29

-0. 33
1.39
6.41
0.30
7. 18
5.67
5.73

-2e 56




LAST VALUE PLOTTED

SERJES NAME DATE VALUE
®
CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING
U.S. DOLLABS PER PINE OUNCE AUG. 22 348.91
\ [
CHART 4. CALL MCHNEY BATES
U.S. FPEDERAL FUNDS AUG. 22 11.77 ,
OVERN IGHT EURO-DOLLAR DEPOSITS AUG. 22 11.66
U. K< AUG. 24 11.25
CANADA AUG. 10 12.86 @
GERMANY AUG. 24 S.40
EURO-DN AUG. 24 4.97
JAPAN AUG. 24 6.06
FRANCE AUG. 24 12.50
NETHERLANDS JAN. 1 10.30
EURO-SWISS FRANC AUG. 24 1.63 [
CHART 5. 3-MONTH INTEREST RATES
U.S. 90-DAY CD'S, SECONDARY MARKET AUG. 22 11.51
GERMAN INTERBANK LOAN AUG. 22 5.93 @
JAPANESE EANK LCANS & DISCOUNTS AUG. 22 625
CANADIAN FINANCE PAPER AUG. 22 12.28
INTERBANK STERLING AUG. 22 10.54
SWISS INTERBANK LOAN AUG. 22 4.77
WEIGHTED AVERAGE FOREIGN INTEREST RATE ADG. 22 8.81
{(G=-10 COUNTRIES PLUS SWITZERLAND) o
CHART 6. EURO-DOLLAR DEPOSIT RATIES: LOKDON
CVERNIGHT AUG. 22 11.66
7-DAY AUG. 22 11.66 T
1-MONTH AUG. 22 11.66
3-MONTH AUG. 22 11.81
6-MONTH AUG. 22 12.06 '
o
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
OVERNIGHT EURO-DOLLARBR DEPGSITS AUG. 22 11.66
U.Se. FEDERAL FUNDS AUG. 22 11.77
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS AUG. 22 -0.11 ®
3-MONTH EURO-DOLLAR DEPOSIT BRATE AUG. 22 11.81
U.S. 90-DAY CD'S, SECONDARY MARKET AUG. 22 11.51
DIFFERENTIAL AUG. 22 0.30
Digitized for FRASER .

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




| . LAST VALUE PLOTIED
Py SERIES NAME DATE  VALUE

|
|
CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPOSIT AUG. 22 11.81
) INTERBANK STERLING (LCNDON), COVERED AUG. 22 11.97
! DIFFERENTIAL AUG. 22 -0.16
, U.S. COMMERCIAL PAPER AUG. 22 11. 21
CANADIAN FINANCE PAPFR, COVERED ADG. 22 11.94
DIFFERENTIAL AUG. 22 -0.73
®
EORO-DOLLAR DEEGSIT AUG. 22 11.81
INTERBANK DM (FRANKFUBT), COVERED AUG. 22 12.43
DIFFERENTIAL AUG. 22 -0.62
BURC-DOLLAR DEPCSIT AUG. 22 11.81
o SWISS INTERBANK, COVERED AUG. 22 12.04
DIFFERENTIAL AUG. 22 -0.23
CHART 9. LONG TERM GOVERMENT BOND YIELDS
) ‘ ONITED STATES AUG. 17 12.71
GERMANY AUG. 17 7.88
JAPAN (MONTHLY) MARCH 6.64
SWITZERLAND AUG. 17 4.73
CANADA AUG. 10 12.82
FRANCE MAY 4 13.73
o NETHERLANDS (MONTHLY) MAY 8.52
UNITED KINGDOM AUG. 17 10.19
U.S. CORPORATE

AAA BONDS JULY 13. 44
o . BURGC-DOLLAR BONDS NOV. 10.29

. CHARBRT 10. STOCK INDICES
| UNITED STATES AUG. 15 170.98
9 UNITED KINGDOHN AUG. 15 185.03
CANADA AUG. 15 230.37
GERMANY AUG. 15 146.14
SWITZERLAND alG. 15 126.77
NETHERLANDS AUG. 15 154,94
FRANCE AUG. 15 163.72
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FOREIGN EXCHANGE RATES

FOR THE WREK BEDING

AUGUST 24, 1984

AUGUST 24, 1984

ThoBoardofGovomonlooFodotalms}ﬂmkwmtmmuMMoanYotkmmifbdbrmtm
purposes the following noon buying rates in New York City for cable transfers payable in foreign currencies:

BONETARY BRRENCY UNITS PER DCLLAR
COUNTRY ONIT ADG. 20 A0G. 21 AUG. 22 AUG. 23 AUG. 24
*AUSTRALIA DOLLAR 85.57 85.28 85.45 85.70 85.55
AUSTRIA SCHILLING 20.130 20.262 20.225 20. 140 20.188
BELGIUR FRANC 58.100 58.300 58.120 57.800 58.040
BRAZIL CRUZEIRO 1993.00 2027.00 2027.00 2027.00 2062.00
CARADA DOLLAR 1.3018 1.3022 1.3008 1.2991 1.2976
CHBINA,P.R. YUAN 2.3625 2.3837 2.4088 2.4028 2.4028
DENNARK KROME 10.4775 10.5130 10.4900 10.4390 10.4700
FINLAND BARXKA 6.0430 6.0610 6.0480 6.0285 6.0460
FRANCE FRANC 8.8125 8.8590 8.8400 8.7950 8.8230
GERBANY D. #ARK 2.8700 2.8853 2.8800 2.8650 2.8740
GREECE DRACHHEA 115.250 115.450 115.550 115.150 115.000
HONG KONG DOLLAR 7.88&15 7.8435 7.8450 7.8400 7.8410
INDIA RUPEE 11.5500 11.5700 11.5800 11.5500 11.5500
*IRELAND POUND 107.50 107.02 107.18 107.70 107.30
ISRAEL SHEKEL NA EA NA L ]} N2
ITALY LIRA 1780.00 1785.00 1780.00 1773.75 1779.00
JAPAN YER 241.05 242.15 241.30 240.60 241.20
BALAYSIA RINGGIY 2.3305 2.3315 2.3320 2.3285 2.3280
HEXICO PESO 197.0000 197.5000 196.0000 196.5000 196.7500
NETHERLANDS GUILDER 3.2375 3.2555 3. 2475 3.2310 3.2390
*NEW ZEALAKD DOLLAR 50.100 50.020 49.950 50.080 50.060
HORWAY KRONE 8.2725 8.2930 8.2855 8.2560 8.2700
PHILIPPINES PESO NA NA ¥A §A A
PORTUGAL ESCUDO 150.500 150.900 151.500 151.250 151.250
SINGAPORE DOLLAR 2.1425 2. 1450 2.1453 2.1435 2. 1445
*SOUTH AFRICA RAND 64.80 64.40 64.40 64.38 64.25
SCUTH KOREA $ON 809.80 810.70 811.70 811.00 810.40
SPAIR PESETA 163.850 164.630 165.000 164.380 164.400
SRI LANKA RUPEE 25.280 25.280 25.310 25.300 25.300
SHEDEN KRONA 8.3350 8.3560 8.3180 8.2880 8.3125
SWITZERLARD FRANC 2.3960 2.48090 2.4005 2.3840 2.3930
TAIRAN DOLLAR 39.080 39.080 39.080 39.080 39.080
THAILARD BAHT 23.020 23.020 23.020 23.020 23.020
*UNITED KINGDON | POUND 131.90 131.35 130.95 131.25 130.50
VENEZUELA BOLIVAR 5A 5A A | 7 ] ]
NERO:
$UNITED STATES |DOLLAR 139.63 140.22 139.96 139.40 139.81

$INDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAB AGAINST CURBRENCIES OF OTHEE G-11

COUNTRIES. MARCH 1973 = 100. HEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTRIES.
FOR DESCRIPTION AND EACK DATA,
REVISICE™

SERIES REVISED

AS OF AGGUST 1978.
SEIGHTED-AVZEEACE EXCHANGE VALUE OF THE U.S.

1578 FEDERAL RESERVE :ULLETIN.

*VLLUE IS U.S.
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CEBANTS

DOLLAR:

SEE "“INDEX OF THE
ON PAGE 700 OF THE AUGUST






