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CHART 1

SPOT EXCHANGE INDICES

DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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CHART 2
3-MONTH FORWARD EXCHANGE RATES
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U.S. DOLLARS PER FINE OUNCE

600 [

560 |-

520

480 -

440

- 400

360

320

280 -

‘®
\ 240 |

CHART 3

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

FRANCE

JAPAN

Ty

PERCENT PER ANNUM

—

T

20

SWITZERLAND

—

CANADA

—

10+

lubitn L1 L1

cldal

TImm

TInmm
20

NETHERLANDS

T

e

GERMANY

Ll L1 | 1

—

i

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

1985 1983

1985

24

20

16

12 -

24

20

16

12

10+

20

16

12

® e




PERCENT PER ANNUM

CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES
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PERCENT PER ANNUM

CHART 6

EURO-DOLLAR DEPOSIT RATES LonooN

AVERAGES FOR WEEK ENDING WEDNESDAY
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. A - 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
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE ‘
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. '
SERIES NANE

‘BABT 1. SPOT EXCHANGE RATES AND INDICES

WEEKLY AVERAGES, NOON BUYING RATES (U.S. CENTS)
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INDICES, MARCH 1973 BASE RATES = 100
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WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 =
{G-10 COUNTRIES PLUS SWITZERLAND)
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LAST VALUE PLOTTED
DATE

JULY
JULY
JULY
JULY
JOLY
JULY
JULY
JULY
JULY
JULY

JULY
JULY
JUOLY
JULY
JULY

JULY

JULY
JULY

© JOLY

100

JULY
JULY
JULY
JULY
JULY
JULY
JULY
JULY
JOLY
JOLY
JOLY

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

JULY
JULY
JULY
JULY
JULY
JULY
JULY
JULY

24
24
24
24
24
24
28
24

24

24

24
24
24
2%
24
24
24

25
24
24
24
24
248
24
24

VALUE

348,72

0.41850
30.85
140. 00
74,08
11.40
42,25

1. 72257

0.05207
11.89

97.68
109.58
88.55
56,62
73.84
51.37
135. 92
67.88
29.58

138, 21
134,49
148, 13
117.51
71.60
94.77
64,41
182, 64
88, 36
35.88
67.72

- 1. 01
‘-30 68
3.09
-2. 12
3.01
1.82
1.78
-4,49



SERIES NAME

CHART 3. GOLD PRICE IN LONDON, APTERNOON FIXING

U.Se. DOLLARS PER FINE OUNCE

CHART 4. CALL MONEY RATES

U.S. FEDERAL FUNDS

OVERN IGHT EURO-DOLLAR DEPOSITS
U. Ko .

CANADA

GERBANY

JAPAN

FRANCE

NETHERL ANDS

SWITZERLAND

CHART 5. 3-MONTH INTEREST RATES

U.S. 90-DAY CD*'S, SECONDARY MARKET

GERMAN INTERBANK LOAN

JAPANESE GENSAKI RATE

CANADIAN PINANCE PAPER

INTERBANK STEBLING

SWISS INTERBANK LOAN

FRENCH INTERBANK RATE

NETHERLANDS INTERBANK RATE

WEIGHTED AVERAGE FPOREIGN INTEREST RATE
{G=-10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EDRO~DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT
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3~-MONTH
6-MONTH
1-YEAR

LAST VALUE PLOTTED
DATE
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JULY
JOLY

JOLY
JULY
JULY
JULY
JULY
JULY

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

OVERNIGHT EURO-DOULLAR DEPOSITS
U.S. FEDERAL FUNDS
DIFFERENTIAL

3-MONTH EURO-DOLLAR DEPOSIT RATE
U.S. 90-DAY CD'S, SECONDARY MARKET
DIFFERENTIAL
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JULY
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24
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28
24
31
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24
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24
28
24

VALUE

319,28

7.88
7. 81
12. 63
9,05
S. 07
6. 15
9.70
6. 49
1.45

7. 75
5. 21
6. 30
9, 22
11.81
5.07
9.76
6. 21
8.02

7.81
7. 88
7. 91
8.01
8. 19
8. 56

7.81
7.88
-00 07

8.01
7.75
0.26




LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEREST ABRBITRAGE, 3-MONTH FUNDS

D
EURO-DOLLAR DEPOSIT JULY 28 8.01
INTERBANK STERLING (LONDON), COVERED JOLY 24 8.02
DI¥FERENTIAL JOLY 24 ~0. 01
. U.S. CONMERCIAL PAPER JULY 23 7. 68
) CANADIAN FINANCE PAPER, COVERED JULY 24 8.19
DIFFERENTIAL JOLY 24 -0.51.
EURO-DOLLAR DEPOSIT JULY 24 8.01
INTERBANK DM (FRANKFURT), COVERED JULY 24 8.34
DIFFERENTIAL JULY 24 -0, 32
®
EURO-DOLLAR DEPOSIT JULY 24 8.01
SWISS INTERBANK, COVERED JULY 28 8.13
DIFFERENTIAL JUOLY 24 -0.11

® CHART 9., LONG TERM GOVERMENT BOND YIELDS

UNITED STATES JULY 26 10. 51
GERNANY JULY 26 6. 57
JAPAN (MONTHLY) JAN. . 6.29
SWITZERLAND JULY 12 4,83
® CANADA JULY 19 10.61
FRANCE JUNE 21 11.87
NETHERLANDS (MONTHLY) JUNE 7. 39
UNITED KINGDOHNM JULY 26 9.88

U. S« CORPORATE

d AAA BONDS APRIL 12.23
CHART 10. STOCK INDICES

® UNITED STATES JULY 17 199,13
UNITED KINGDOM JOLY 17 205.25

CANADA JULY 17 277.73

GERMANY JULY 17 201.83
SWITZERLAND JULY 17 152,31

¢ NETHERL ANDS JULY 17 219.55
® FRANCE JULY 17 22%.17
JAPAN JULY 17 276.59
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FEDERAL RESERVE statistical release

D
H.10 (512) AUGUST 2, 1985
s FOREIGN EXCHANGE RATES
D FOR THE WREK ENDING AUGUST 2, 1985
' 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:
BRONETARY CURRENCY UNITS PER DOLLAR
COUNTRY ONIT JULY 29 . JULY 30 JOLY 31 AUG., 1 AUG., 2
® *AUSTRALIA DOLLAR 71.87 71.10 72.26 71.60 71.75
AUSTRIA SCHILLING 19.825 19.878 19.740 19.840 19.837
BELGION FRANC 56.950 56.900 56.570 57.050 57.050
BRAZIL CRUZEIRO 6400.00 6820.00 6840, 00 NA 6880.00
CANADA DOLLAR 1.3893 1.35111 1. 3540 1.3540 1.3523
CHINA,P.R. YOAN 2.8850 2.8850 2.8850 2.8850 2.9051
DENBARK KRONE 10. 1875 10. 1800 10. 0825 10. 1500 10. 1800
o FINLAND MARKKA 5.9230 5.9370 5.9070 5.9710 5. 9950
FRANCE PRANC 8.5950 8.5725 8.5825 8.6000 8.6175
GERMANY D. MARK 2,8230 2.8160 2.7995 2,8230 2,8250
GREECE DRACHMNA 130.450 131,000 130,000 131,300 131.750
HONG KONG DOLLAR 7.7490 7.7500 7.7890 7.7600 7.7600
INDIA RUPEE 11.8600 11.8800 11.8000 11. 8600 11.84800
*IRELAND POURND 110.90 1115 112.00 110.35 110. 15
ISRAEL SHEKEL NA NA NA NA HA
o ITALY LIRA 1896. 00 1888.00 1884.00 1895, 00 1894.50
JAPAR YEN 237.15 237.4%0 236. 45 237,65 237.45
BALAYSIA RINGGIT 2.4630 2.4615 2, 8650 2.4680 2.4645
MEXICO PESO 336.0000 351.0000 354.0000 350.0000 348,.0000
NETHERLANDS GUILDER 3. 1750 3.1635 3. 1835 3.1700 3. 1740
*NEW ZEALARD DOLLAR 52,180 52.750 52,630 52.700 52,600
NORWAY KRONE 8.2300 8.2300 8.2050 8.2850 8.2800
PRILIPPINES PESO HA WA BA NA ‘ HA
L PORTUGAL ESCUDO 168.500 167.000 166. 700 168,000 168.500
SINGAPORE DOLLAR 2.2030 2.1925 2. 1850 2,1930 2.1930
*SOUTH APRICA RAND 48.95 48.65 45.50 84.80 85.15
SOUTH KOREA wonN 878.90 878.70 878.50 878.30 880,40
SPAIN PESETA 168, 200 164,200 163.950 164.800 165.600
SRI LANKA RUPEE " 27.313 27.262 27.262 27,262 27.313
SWRDEN KRONA 8. 2900 8.2900 8.2850 8.3575 8.3600
® SUITZERLAND FRANC 2.2900 2,2970 . 2.2940 2.3200 2.3180
TAINAN DOLLAR 80,3800 80,380 40.360 40,340 NA
THAILAND BAHT 26,920 26,840 26.790 26.770 26.870
*UNITED KINGDOM POUND 182.78 182,15 141,10 138,10 137.10
VENEZUELA BOLIVAR NA NA NA NA HA
] MERO:
' $UNITED STATES |DOLLAR 137.67 137.58 137.26 138.82 138.57
®

$INDEX OF WEIGHTED AVEBRAGE EXCHANGE YALUE OF O.S. DOLLAR AGAINST CURRENCIES OP OTHER G-11

< COUNTRIES. MAKCH 1973 = 100.

SPRIES REVISED

AS OF AUGUST 1978.
wbioHt ED~AVERAGE EXCHANGE VALUE OF THE U.S.

1978 FEDERAL RESERVE BULLETIN. .

*VALUR IS U.S. CENTS
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¥EIGHTS ABRE 1972-76 GLOBAL TRADE OF EACH OF TH® 10 COUNTRIES,
FOR DESCRIPTION AND BACK DATA, SEE “INDEX OF THE
DOLLAR: REVISIOCH® ON PAGE 700 OF THE AUGUST





