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RATIO SCALE
MARCH 1973=100

FOREIGN CURRENCY
PRICE OF U.S. DOLLAR
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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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U.S. DOLLARS PER FINE OUNCE

CHART 3

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY

U.S. DOLLARS PER FINE OUNCE
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CHART 4 ‘

CALL MONEY RATES

WEEKLY SERIES ‘

PERCENT PER ANNUM ' PERCENT PER ALNNUM .
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES

| . PERCENT PER ANNUM

@ 18 [

16F-

14

12

10

u.S. cD'S

WEIGHTED AVERAGE
FOREIGN RATE

| 1] N mmnmmmmm

! |

|

CANADIAN FINANCE CO.
PAPER

|

PERCENT PER ANNUM

M

—

18 [

14

12

10

-

U.K. INTERBANK STERLING

[ 1] R

GERMAN INTERBANK RATE

—

1 [~

10

JAPANESE BANK
LOANS AND DISCOUNTS

L1 L lnlululn’uluhlln

SWISS INTERBANK RATE

l l

l

cebveb bbb

igitized for FRASER
ttp://fraser.stlouisfed.org/

ederal Reserve Bank of St. Louis

1983 1985

1983

1985

20

18

16

14

12

10

14

12

10

12

10



CHART 6

EURO-DOLLAR DEPOSIT RATES LonDoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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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

PERCENT PER ANNUM
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- PERCENT PER ANNUM

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 MARCH 20 30.06
JAPANESE YEN MARCH 20 0.38651
DUTCH GUILDER MARCH 20 26.59
U.K. POOUND MARCH 20 111,14
CANADIAN DOLLAR MARCH 20 72.36
FRENCH FRANC MARCH 20 9.83
SWISS FRANC MARCH 20 35.38
BELGIAN FRANC MARCH 20 1. 49470
ITALIAN LIR2A MARCH 20 0. 04754
SWEDISH KRONA MARCH 20 10.55

INDICES, MARCH 1973 BASE RATES = 100

GERMAN MARK MARCH 20 84455
JAPANESE YERN MARCH 20 101.20
DUTCH GUILDER MARCH 20 76. 32
U.K. POUND MARCH 20 44.95
CANADIAN DGLLAR MARCH 20 72.12
FRENCH FRANC MARCH 20 44,31
SWISS FBANC MARCH 20 113.82
BELGIAN FRANC MARCH 20 58.90
ITALIAN LIRA MARCH 20 27.01

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
{6-10 COUNTRIES PLUS SWITZERLAND)

U.5. DOLLAR MARCH 20 159,46
GERMAN MARK MARCH 20 126.94%
JAPANESE YEN MARCH 20 152.90
DUTCH GUILDER MARCH 20 110.94
J. K.  POUND MARCH 20 62.05
‘ CANADIAN DOLLAR MARCH 20 104.44
FREECH FRANC MARCH 20 60.77
SWISS FRANC MARCH 20 166.70
BELGIAN FRANC MARCH 20 84, 31
ITALIAN LIRA MARCH 20 36.28
SWEDISH KRONA MARCH 20 66,53

CHART 2. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM OR DISCOUNT

CANADIAN DOLLAR MARCH 20 -1.89
U.K. POUND MARCH 20 ~3.78
. GERNAN MARK MARCH 20 3.30
FRENCH FRANC MARCH 20 ~-1.68
SWISS FRANC MARCH 20 3. 49
DUTCH GUILDER MARCH 20 2. 16
JAPANESE YEN MARCH 20 3.04
ITALIAN LIRA MARCH 20 =-5.49
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

|

|

\

|

|

|

|

|

\

i

U.S. DOLLARS PER FINE OUNCE MARCH 20 304.61
| CHART 4. CALL MONEY RAIES
|

U.S. FEDERAL FUNDS MARCH 20 8.75
| OVERNIGHT EURO-DOLLAR DEPOSITS MARCH 20 8.59
| U.K. MARCH 20 14.88
| CANADA MARCH 20 10.05
GERMANY MARCH 20 5.717
JAPAN MARCH 20 6.38
| FRANCE MARCH 20 10. 69
| NETHERLAXNDS : MARCH 20 6.70
| SWITZERLAND MARCH 20 1.85

CHART 5. 3-MONTH INTEREST RATES

U.S5. 90-DAY CD'S, SECONDARY MARKET MARCH 20 9.13
GERMAN INTERBANK LOAN MARCH 20 6. 39
JAPANESE BANK LOANS & DISCOUNTS MARCH 20 6. 34
CANADIAN FINANCE PAPER MARCH 20 11.53
INTERBANK STERLING MARCH 20 13.47
SWISS INTERBANK LOAN , MARCH 20 5.85
WEIGHTED AVERAGE FOREIGN INTEREST RATE MARCH 20 9. 17

|

|

|

l

} {6=10 COUNTRIES PLUS SWITZERLAND)
1 |

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON
:
\

OVERNIGHT MARCH 20 8.59
7-DAY MARCH 20 8. 67
1-MONTH MARCH 20 8.89
3-MONTH MARCH 20 9.33
6=-MONTH MARCH 20 9.94

|
\
i
| 1-YEAR - MARCH 20  10.88
|
|
 CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES

|

OVERNIGHT EURO-DOLLAR DEPCSITS MARCH 20 8.59
U.S. FEDERAL FUNDS MARCH 20 8.75
| DIFFERENTIAL MARCH 20 -0.16
|
} 3-MONTH EURO-DOLLAR DEPOSIT RATE MARCH 20 9.33
| U.S. 90-DAY CD'S, SECONDARY MARKET MARCH 20 9.13
DIFFERENTIAL BARCH 20 0. 20
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LAST VALUE PLOTTED
) SERIES NAME DATE VALUE

CHART 8. INTEREST ABBITRAGE, 3-MONTH FUNDS

EURC-DOLLAR DEPGSIT MARCH 20 9.33

PS INTERBANK STERLING (LONDOH), COVERED MARCH 20 9.56
DIFFERENTIAL MARCH 20 -0.24%
U.S. COMMERCIAL PAPER MARCH 20 8.98
CANADIAN FINANCE PAPER, COVERED MARCH 20 9.58
DIFFERENTIAL MARCH 20 -0.60

L
EURO-DOLLAR DEPOSIT MARCH 20 9.33
INTERBANK DM (FBANKFURT), COVERED MARCH 20 9.74
DIFFERENTIAL MARCH 20 =-0.41
EURO-DOLLAR DEPOSIT MARCH 20 9.33

Py SW1SS INTERBANK, COVERED MARCH 20 9.40
DIFFERENTIAL MARCH 20 =0.07

CHART 9. LONG TERM GOVERMENT BOND YIELDS

°® UNITED STATES MABRCH 15 11.85
GERMANY MARCH 1 7.59
JAPAN (MONTHLY) DEC. . 6.36
SWITZERLAND MARCH 1 4,94
CANADA MARCH 8  12.33
FRANCE MARCH 15  12.37

PY NETHERLANDS (MONTHLY) DEC. 7.72
UNITED KINGDOM MARCH 15  10.34

U.S. CORPOFRATE

AAA BONDS FEB. 12,13

@ .

CHART 10. STOCK INDICES
’

UNITED STATES MARCH 13 183.90
UNITED KINGDOM 'MARCH 13 217.08

® CANADA MARCH 13 256.41
GERMANY | MARCH 13 180.25
SWITZERLAND MARCH 13 143.73
NETHERLANDS MARCH 13 198.90
FPRANCE MARCH 13 209.70
JAPAN MARCH 13  261.59
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. FEDERAL RESERVE statistical release

[
) .10 612 ~ BARCH 22, 1985
FOREIGN EXCHANGE RATES
. FOR THE WEEK EBEDING BARCE 22, 1985
1holnudot0anmuxolmnFuhnﬂnunmn&nhnnouth.uuuln-Fubnln-.uol-t«wuiuvutiuNNHNhlknq.tmp
umuﬁ-nnnﬂubuhuuuu\hutnv-nnilnu-V-tCly!-waNbi-nlUsa-u-tnhl-hnc--nhm
BONETARY (CORRENCY UNITS PER DOLLAR
COUNTRY OBNIT [ HEE. Y8 . HAR. 19 ik. #AR. 21 ~ HAR. 22
} 9 *AUSTRALIA DOLLAR 69.20 69.75 69.50 70.60 70.00
AUSTRIA SCHILLING 23.475 23.060 22.923 22.500 22.678
BELGIUS FRANC 67.180 65.850 65.650 68,450 64,850
BRAZIL CRUZEIRO 8196.00 8196.00 8200.00 84200.00 4250.00
CANADA DOLLAR 1. 3820 1.3752 1. 3760 1.3690 1.3775
CBINA,P.R. YUAN 2.8641 2.8470 ‘2. 8356 2. 8869 2.8385
DENMARK KROMNE 11,9400 11.7200 11,6710 11.5100 11,5500
FPINLAND BARKKA 6.9250 6.7975 6.7750 6.6850 6.6850
@ PEANCE PRANC 10.2000 10.0250 9.9725 9.8250 9.8625
GERBANY D. BARK 3.3810 3.2765 3.2580 3.2100 3.2275
GREECE DRACHHEA 182,200 180.500 139.900 138.500 138.750
HBONG KOXNG DOLLAR 7.8020 7.7985 7.7955 7.7970 7.7975
IBDIA RUPRE 13.0000 12.7700 12.6000 12.6500 12.6600
*IRELAND POUND 93.10 95.00 95.50 97. 15 96.85
ISRAEL SHEKEL | Y BA 1 J BA | 7
ITALY LIRA 2115.00 2072.00 2073.00 2052.00 2054.00
e JAPAN YEN 259.90 256.30 256,480 258,10 255.65
BALAYSIA BINGGIT 2.5890 2.5750 2.5520 2.5500 2.5425
BEXICO PESO 250.0000 251.0000 250.5000 288,.5000 248.0000
NETHERLANDS GUILDER 3.7760 3.7020 3.6825 3.6250 3.6450
$EEW ZEALAND DOLLAR 84,650 . 48,700 45,250 45,900 845.850
NORNAY KRONE 9.5550 9.3800 9.3900 9.2400 9.2600
PHILIPPIRES PESO | J Y . BA BA | 7Y . 1 J )
PORTUGAL BSCUDO 187.000 184.000 181.000 181.000 182.000
e SINGAPORE DOLLAR 2.2690 2.2600 2.2870 2.2500 202375
*SOUTH APRICA RAND 50.00 52.00 52.25 52.50 51.10
SOUTH KOREA [ [o] ] 853.50 848,60 852.50 T 853.40 852.90
SPAIN PESETA 184,900 181.750 180.800 179.600 178.800
SRI LABKA RUPEE 26,883 26.883 26. 863 26.863 26,863
SWEDEN KRORA 9.5125 9.3550 9. 3625 9.2200 9.2500
SWITZERLAND PRANC 2. 6830 2.7825 2.7550 2.7200 2.7310
PY TAIEAN DOLLAR 39.570 39.620 39.650 39.670 39.700
. THAILAND BARY 28.280 28.130 27.970 28.000 27.850
S$UNITED KINGDON| POUND 110.60 113.55 115. 10 118.70 117.25
VENEZUELA BOLIVAR | J Y | ] Y | ] Y | ] | } ]
} BENO:
SUNITED STATES | DOLLAR 160. 08 157.22 156.55 154.23 155. 12
. ¢IRDEX OF WEIGHTED AVERAGE EXCHABGE VALUE OF @.S. DOLLAE AGAINSY CURRENCIES OF OTHER 6-11

COUNTRIES.

BARCH 1973 = 100,

1978 PEDERAL RESERVE BULLETIN.

*VALUE IS U.S. CENTS
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SEIGHTS ARE 1972-76 GLOBAL TRADE OF
SERIES REVISED AS OF AUGUST 1978. POR DESCRIPTION AND BACK
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. . DOLLAR:

EACH OF THE 10 COUNTRIES.
DATA, SEE ®INDEX OF THE
REVISION®™ ON PAGE 700 OF TRE ADGUSIT





