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CHART 1

o 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
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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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CHART 5§
3-MONTH INTEREST RATES
| ’ WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY .
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I!!ART 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 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

®
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LAST VALUE PLOTTED
SERIES NAME ' DATE VALUE

] CHART 1. SPOT EXCHANGE RATES AND INDICES

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

GERMAN MARK OCT. 10 32.67

° JAPANESE YEN OCT. 10 C. 40494

| DUTCH GUILDER OCT. 10 28.97
U.Ka POUND OCT. 10 123.64

| CANADIAN DOLLAR OCT. 10 75.91
FRENCH FRANC OCT. 10 10. 65
SWISS FEANC cCT. 10 39.57

® BELGIAN FRANC CCT. 10 1.61445
ITALIAN LIEA CCT. 10 0.05277
SYXEDISH KRCNA oCcT. 10 11.54

INDICES, MARCH 1973 BASE RATES = 100

) GEREAN MAERK cCi. 10 91.91
‘ JAPANFESE YEN OCT. 10 106.03
DUTCH GUILDER CCT. 10 83.17
U.K. POUND OCT. 10 50.01
CANADIAN DOLLAR OCT. 10 75.66
FRENCH FRANC OCT. 10 48.00
® ‘ SWISS FRANC CCT. 10 127.30
BELGIAN FRANC 0CT. 10 63.62
ITALIAN LIRA CCT. 10 29.98

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
{G-10 COUNTRIES PLUS SWITZERLAND)

i U.S. DOLLAR ‘ CCT. 10 147.13
GERMAN MARK ‘ CCT. 10 130.03
JAPANESE YEN : CCT. 10 150.06
DUTCH GUILDER OCT. 10 113.65
U.K. POOND , OCT. 10  65.09
PY CANADIAN DOLLAR OCT. 10 102.73
FRENCH FRANC CCT. 10 61.92
SWISS FRANC CCT. 10 175.24
BELGIAN FRANC CCT. 10  85.54
ITALIAN LIRA OCT. 10  37.92
SWEDISH KRONA OCT. 10  68.41

. N\

°  CHART 2. 3-MONTH FCRWARD EXCHANGE RATES, PREMIUM OB DISCCUNT
) CANADIAN DCLLAR oCT. 10 =0.84
U.K. POUND oCTI. 10 0. 84
° GERMAN MARK 0CT. 10 5.49
. FRENCH FRANC CCT. 10 =0.17
SWISS FRANC OCT. 10 6.16
| DUTCH GUILDER oCT. 10 4.95
| JAPANESE YEN 0CT. 10 5.08
| ITALIAN LIRA OCT. 10 =5.02
®
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CHART 3.

SERIES NAME

GGLD PERiCE IN LONDON, AFIERNOCN FIXING

U.S5. DOLLARS PER FINE CUNCE

CHART 4.

CALL MONEY KATES

U.S. FEDERAL FUNDS

OVERNIGHT EURC~-CCLLAE DEPQOSITS
Da Ke
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JAPAN
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EURG=SWISS FRANC

CHART 5. 3-MONTH INTEREST RATES

U.Se. 90-DAY CD'S, SECONDARY MARKET
GERMAN INTERBANK LOAN

JAPANESE EANK LOANS & DISCOUNTS
CANADIAN FINANCE PAPER

INTERBANK STEEKLING

SWISS INTERBANK LCAN

WEIGHTED AVERAGE FOREIGN INTEBREST RATE

CHART 6.

{6=10 CCUNTRIES PLUS SWITZERLAND)

ECEO-DOLLAR DEPOSIT RATES: LONDON
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1-MCONTH
3-MCNTH
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CHART 7. SELECTED EURC-DOLLAR AND U.S.

YEAR

CVERNIGHET EURO-DOLLAR DEPCSIIS
U.S. FEDERAL FOUNDS

DIFFERENTIAL ADJ.

3-MONTH EURO-DOLLAR DEPOSIT RATE
U.S. 90-DAY CD'S, SECONDARY MARKET
DIFFERENTIAL
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FOR BESERVE REQUIREMENTS

LAST VALUE PLOTTED

DATE

OCT.

CCT.

OCT.
0CT.
SEPI.
OCT.
OCT.
CCT.
JAN.
GCT.

OCT.
0CT.
OCT.
CCT.
0C1T.
OCT.

OCT.

OCT.
OCT.
CCT.
OCT.
CCI.
CCT.

MONEY MARKET RATES

CCT.
OCT.
OCT.

OCI.
OCT.
OCT.

10

10
10
12
21
12
12
12
12

12

10
10
10
10
10
10
10

10
10
10
10
10
10

10
10
10

10
10
10

VALUE

342.08

10.01
10.23
10.63
11.77
5.38
6.19
11.44
10.30
1. 80

10.89
6. 06
6.31
12.16
10.50
5.06
8.83

10.23
10.71
10.88
11.28
11.51

- 11.85

10.23
10. 01
0..22

11.28
1C. 89
0.39




LAST VALUE PLOTTED

. SERTIES NAME DATE VALUE

@

CHART 8. INTEKEST ALBITRAGE, 3-MCONTH FUNDS

EURC~-DCLLAR DEECSIT CCT. 10 11,28
INTERBANK STERLING (LONDCN), COVERED oCT. 10 11.37
DIFFERENTIAL 0CT. 10 -0.09

°
U.S. CCMMERCIAL PAPER OCT. 10 10.59
CANADIAN FINANCE PAPER, CCVERED CCT. 10 11. 29
DIFFERENTIIAL CCT. .10 -0.74
EURC-DOLLAR DEFCSIT GCT. 10 11.28
@ INTERBANK DM (FEANKFURT), CCVERED CCT. 10 11.63
DIFFERENTIAL OCT. 10 -0.36
EURC-DOLLAR DEPCSIT oCcT. 10 11.28
SWISS INTERBANK, COVERED CCT. 10 11.30
DIFFERENTIAL oCT. 10 -0.03

CHART 9. LONG TERM GOVERMENT BOND YIELDS

UNITED STATES _ OCT. 5 12.51
GERMANY SEPT. 14 7.59
® . JAPAN (MONTHLY) JUNE 7. 13
SWITZERLAND SEPT. 14 4.79
CANADA , SEPT. 28 12.63
FRANCE JUNE 29 13.90
NETIHERLANDS (MONTHLY) MAY 8.52
UNITED KINGIDCH SEPT. 28 10. 01

o U.5. CORPORATE
AAA BONDS JULY 13. 44
EURC-DOLLAR BONDS NCV. 10. 29

CHART 10. STOCK INDICES

UNITED STATES OCT. 3 '169.31
UNITED KINGDOM 0CI. 3 188.50
CANADA CCT. 3 234.83
® GERMANY OCTo 3 155,64
, SWITZERLAND OCT. 3 124,93
NETHERLANDS CCT. 3 161.66
FRANCE oCT. 3 179.71
JAPAN CCT. 3 216.89
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[
o  FEDERAL RESERVE statistical release
)
- H.10 (512) OCTOBER 15, 1984
! FOREIGN EXCHANGE RATES
'. FCR THE WEEK ENDING OCTOBER 12, 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 curmencies:
|
| MONETARY (CORRENCY UNITS PER DOLLAR)
COUONTRY ONIT OCT. 8 OCT. 9 CCT. 10 OCT. 11 OCT. 12
" *¥AUSIKALIA DOLLAR 83.30 83.09 83. 11 83.15
AUSTEIA SCHILLING 21.635 21.610 21,745 21.855
| BELGIUM FRANC 62.4810 62.130 62.500 63.010
BRAZIL CROUZEIRO 2407.00 2407.00 2407.00 2407.00
CANACA DOLLAER 1.3195 1.3167 1.3176 1.3195
| CHINA,P.E. YUAN 2.6141 2.6507 246507 2.6720
| DENMARK KRONE 11.1760 11.1120 11.2000 11.2525
[ ) FINLANT MARKKA 6.3935 6.3700 6.3940 6.4300
‘ FEANCE FRANC 9.4650 9.4300 9.4950 9.5600
| GEBRMANY D. HNARK 3.0880 3.0780 3.0955 3.1190
GREFCE DEFACHMA 126. 050 126.€50 127.030 127100
HCNG KCNG DOLLAR 7.8260 7.8310 7.8310 7.8315
INDIA RUPEE H 11.9800 11.9900 11.9900 12.0200
*IKELAND POQUND 100.50 100. 85 100. 20 99.50
ISRAEL SHEKEL NA NA NA NA
® . ITALY LIRA o 1906.50 1903.00 1912.00 1924.00
JAPAN YEN 247.60 247.05 248.00 248.10
MALAYSIA RINGGI1T 2.4275 248225 2.4125 2.3950
MEXICO PESQO L 200.5000 200.7500 - 201.0000 201.2500
NETHERKLANDS GUILDEK 3.48630 3.4690 3.4900 3.5150
*NEw ZEALAND DOLLAR 48.630 48.500 48.550 48.550
NORwAY KRONE I 8.8940 8.8640 8.8975 8.9275
PHILIPFINES PESG NA WA NA NA
® FORTNGAL ESCUDO 162.500 162.500 162.500 163.500
SINGARPOKRE DOLLAR D 2.1680 2.1680 2.1685 2.1690
*SOQUIL AFKICA RAND 57.85 57.80 57.90 57.35
SOUTH KOREA HON 818.80 819.80 820.80 821.80
SPAIN PESETA A 172.200 173.150 173.400 174.000
SRI LANKA BUPEE 25.813 25.863 25.872 25.872
SEEDEN KRONA 8.7060 8.6910 8.7125 8.7375
SWITZERLAND PRANC Y 2.5430 2.53175 2.5470 2.5620
o TAIWAN DOLLAR 39.110 A 39.120 39.140
THAILAND BAHT 23.020 23.020 23.020 23.020
*UNITED KINGDON |POUND 122.80 123.30 122.50 122,30
VENEZUELA BOLIVAR NA ¥A NA FA
MENG:
#UNITED STATES |DOLLAR 148.08 187.63 148. 37 149.09
o ] #INDEX OF WEIGHTED AVERAGE EXCHANGE VYALUE OF U.S. DOLLAR AGAINST CURKENCIES OF OTHER G-11
) CCUNTRIES. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 CGUNTRIES.

SERIES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AND BACK DATA, SEE “INDEXI OF THE
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: REVISION®™ ON PAGE 700 OF THE AUGUST
) 1978 FEDERAL RESERVE BULLETIN.

*VALUE IS U.S. CENTS
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