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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 

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 
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CHART 5 

3-MONTH INTEREST RATES 
WEEKLY SERIES 

PER ANNUM PERCENT PER ANK 
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CHART 6 

EURO-DOLLAR DEPOSIT RATES LONDON 

AVERAGES FOR WEEK ENDING WEDNESDAY 

PERCENT PER ANNUM 
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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 

PERCENT PER ANNUM 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 
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CHART 9 

LONG-TERM GOVERNMENT BOND YIELDS 
WEEKLY SERIES 
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CHART 10 

INDUSTRIAL STOCK INDICES 
WEEKLY SERIES 
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SERIES NAME 
LAST VALUE PLOTTED 

DATE VALUE 

CHART 1 . SPOT EXCHANGE RAXES AND INDICES 

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

GEEHAN HARK 
JAPANESE IEN 
DUTCH GUILDEE 
0 . 5 . POUND 
CANADIAN DOLLAR 
FRENCH FRANC 
SWISS FRANC 
BELGIAN FRANC 
ITALIAN LIRA 
SWEDISH KfiONA 

INDICES, «ARCH 1 9 7 3 BASE RATES = 100 

GERMAN HARK 
JAPANESE IEN 
DUTCH GUILDER 
0 . K. .. POUND 
CANADIAN DOLLAR 
FRENCH FRANC 
SWISS FRANC 
BELGIAN FRANC 
ITALIAN LIRA 

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1 9 7 3 
( G - 1 0 COUNTRIES PLUS SWITZERLAND) 

0 . S . DOLLAR 
GERMAN HARK 
JAPANESE IEN 
DUTCH GUILDER 
U.K. POUND 
CANADIAN ..DOLLAR 
FRENCH FRANC 
SWISS FRANC 
BELGIAN FRANC 
ITALIAN LIRA 
SWEDISH KfiONA 

OCT. , 2 
OCT. 2 
OCT. 2 
OCT. 2 
OCT. 2 
OCT. 2 
OCT. 2 
OCT. 2 
OCT. „ 2 
OCT. 2 

3 7 . 5 4 
0 . 4 6 0 4 7 

3 3 . 2 9 
1 4 1 . 4 4 
7 3 . 2 1 
1 2 . 3 0 
4 5 . 8 0 

1 . 8 5 1 6 3 
0 . 0 5 5 5 6 

1 2 . 4 7 

OCT. 2 1 0 5 . 6 0 
OCT. „ 2 1 2 0 . 5 7 
OCT. 2 9 5 . 5 6 
OCT. 2 5 7 . 2 1 
OCT. 2 7 2 . 9 7 
OCT. 2 5 5 . 4 3 
OCT. 2 1 4 7 . 3 5 
OCT. 2 7 2 . 97 
OCT. 2 3 1 . 5 6 

100 

OCT. 2 1 3 1 . 8 9 
OCT, 2 1 3 8 . 5 0 
OCT. 2 1 5 7 . 3 6 
OCT. 2 1 2 0 . 2 5 
OCT. , 2 6 8 . 66 
OCT. 2 9 0 . 0 5 
OCT. 2 6 6 . 0 3 
OCT. 2 176. 44 
OCT. 2 9 0 . 2 7 
OCT. 2 3 6 . 5 3 
OCT. 2 6 7 . 8 1 

CHART 2 . 3-MONTH FORWARD EXCHANGE 

CANADIAN DOLLAR 
U.K. POUND 
GERMAN MARK 
FRENCH FRANC 
SWISS FRANC 
DUTCH GUILDER 
JAPANESE IEN 
ITALIAN LIRA 

, PREMIUM OR DISCOUNT 

OCT. 2 - 0 . 77 
OCT. 2 - 3 . 2 7 
OCT. 2 3 . 6 2 
OCT. 2 - 2 . 5 8 
OCT. 2 3 . 5 5 
OCT. 2 2 . 3 3 
OCT. 2 1 . 7 1 
OCT. 2 - 5 . 3 5 
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SERIES NAME 
LAST VALUE PLOTS 

DATE f ALOE 
E ^ 

CHAfiT 3 . GOLD PRICE I I LONDON* APTBENOON FIXING 

0 . S . DOLLARS PEE FINE OUNCE 

CHAfiT 4 . CALL MONEY SATES 

O . S . FEDERAL PONDS 
OVERNIGHT E OR 0-DOLLAR DEPOSITS 
0 . K. 
CANADA 
GERMANY 
JAPAN 
FRANCE 
NETHERLANDS 
SWITZERLAND 

CHART 5 . 3-MONTH INTEREST RATES 

O . S . 90-DAY C D ' S , SECONDARY MARKET 
GERMAN INTERBANK LOAN 
JAPANESE GENSAKI RATE 
CANADIAN FINANCE PAPER 
INTERBANK STERLING 
SWISS INTERBANK LOAN 
FRENCH INTERBANK RATE 
NETHERLANDS INTERBANK RATE 
WEIGHTED AVERAGE FOREIGN INTEREST RATE 

(G-10 COUNTRIES PLOS SWITZERLAND) 

OCT. 2 3 2 6 . 1 6 

OCT. 2 8 . 12 
OCT. 2 7 . 9 3 
OCT. 2 1 1 . 7 7 
OCT. » 2 8 . 5 5 
OCT. 2 4 . 7 7 
OCT. , 2 6 . 69 
OCT. 2 9 . 6 0 
OCT. 2 5 . 4 0 
OCT. 2 1 3 . 9 5 

OCT. 2 7 . 9 4 
OCT. 2 4 . 6 6 
OCT. 2 6 . 3 3 
OCT. 2 8 . 9 1 
OCT. 2 I t . 4 3 
OCT. 2 4 . 6 0 
OCT. 2 9 . 4 1 
OCT. 2 5 . 70 
OCT. 2 7 . 7 3 

CHART 6 . BOBO-DOLLAR DEPOSIT RATES: 

OVERNIGHT 
7-DAY 
1-MONTH 
3-MONTH 
6-MONTH 
1-YEA1 

LONDON 

OCT. 2 7 . 9 3 
OCT. 2 7 . 9 0 
OCT. 2 7 . 9 0 
OCT. 2 8 . 0 1 
OCT. 2 8 . 15 
OCT. 2 8 . 4 6 

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

OVERNIGHT BOfiO-DOLLAR DEPOSITS 
O . S . FEDERAL FUNDS 
DIFFERENTIAL 

3-ilONTH EURO-DOLLAR DEPOSIT SATE 
O . S . 90-DAY C D ' S , SECONDARY MARKET 
DIFFERENTIAL 

OCT. 2 7 . 9 3 
OCT. , 2 8 . 12 
OCT. 2 - 0 . 19 

OCT. 2 8 . 0 1 
OCT. 2 7 . 8 4 
OCT. 2 0 . 1 7 
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SERIES NAME 
LAST VALUE PLOTTED 

DATE VALUE 

CHART 8 . INTEREST ASBITEAGE, 3-MONTH FUNDS 

EURO-DOLLAR DEPOSIT OCT. 2 8 . 0 1 
INTERBANK STERLING (LONDONJ, COVERED OCT. 2 8 . 0 6 
DIFFERENTIAL OCT. 2 - 0 . 0 5 

U . S . COMMERCIAL PAPER OCT. 2 7 . 7 4 
CANADIAN FINANCE PAPER, COVERED OCT. 2 8 . 12 
DIFFERENTIAL OCT. 2 - 0 . 3 8 

EURO-DOLLAR DEPOSIT OCT. 2 8 . 0 1 
INTERBANK DM (FRANKFURT), COVERED OCT. 2 8 . 32 
DIFFERENTIAL OCT. 2 - 0 . 3 1 

EURO-DOLLAR DEPOSIT OCT. 2 8 . 0 1 
SWISS INTERBANK, COVERED OCT. 2 8 . 1 9 
DIFFERENTIAL OCT. 2 - 0 . 18 

CHABT 9 . LONG TERM GOVERMEliT BOND If 1 ELDS 

UNITED STATES SEPT. 27 1 0 . 3 0 
GERMANY SEPT. 2 7 6 . 2 2 
JAPAN (MONTHLY) JAN. 6 . 2 9 
SWITZERLAND SEPT. 2 0 4 . 7 2 
CANADA SEPT. 13 1 1 . 1 3 
FRANCE AUG. 2 3 1 1 . 9 9 
NETHERLANDS (MONTHLY) JUNE 7 . 3 9 
UNITED KINGDOM SEPT. 2 7 9 . 8 3 

U . S . CORPORATE 

AAA BONDS AUG. 1 1 . 0 5 

CHART 1 0 . STOCK INDICES 

UNITED STATES 
UNITED KINGDOM 
CANADA 
GERMANY 
SWITZERLAND 
NETHERLANDS 
FRANCE 
JAPAN 

SEPT. 2 5 1 8 6 . 2 1 
SEPT. 2 5 2 1 5 . 4 6 
SEPT. 2 5 2 5 9 . 0 7 
SEPT. 2 5 2 2 7 . 5 0 
SEPT. 2 5 1 6 1 . 9 2 
SEPT. 2 5 2 2 7 . 1 8 
SEPT. 2 5 21 # . 8 3 
SEPT. 2 5 2 7 0 . 0 2 
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•qfGcW M 
FEDERAL RESERVE statistical release 

H.10 (512) OCTOBER 8 , 1 9 8 5 

FOREIGN EXCHANGE RATES 
FOE THE WEEK ENDING OCtOBEd 4 , 1 9 8 5 

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 ratfes in New York City for cable transfers payable In foreign currencies: 

COUNTS* 
MONETARY 

OMIT S E P . 3 0 
( c u a a a m c i OMITS PEB DOLLAB 

OCT. CCT. OCT. OCT. 

•AUSTRALIA 
AUSTBIA 
BELGIUM 
BRAZIL 
CANADA 
C f l I N A # P . £ « 
DENMARK 
FINLAND 
FRANCE 
GEBMANY 
GREECE 
HONG KONG 
INDIA 

•IBBLAND 
ISRAEL 
ITALY 
JAPAN 
MALAYSIA 
MEXICO 
NETHERLANDS 

•NEB ZEALAND 
NOBNAY 
P H I L I P P I N E S 
POBIOGAL 
SINGAPORE 

*SOOTH AFfilCA 
SOUTH KOBEA 
SPAIN 
SBI LANKA 
SUZDEU 
SMI IZERL AND 
TAINAN 
THAILAND 

•UNITED KINGDOM 
VBNEZUELA 

MEMO: 
#UNITED STATES 

DOLLAfi 
SCHILLING 
FBANC 
CRUZEIRO 
DOLLAR 
YUAN 
KBONE 
MARKKA 
FBANC 
D. MABK 
DRACHMA 
DOLLAB 
BUPEE 
POUND 
SHEKEL 
LIBA 
YEN 
BINGGIT 
PESO 
GUILDEB 
DOLLAR 
KBONE 
PESO 
ESCUDO 
DOLLAB 
BAND 
HON 
PESETA 
BUPEE 
KBONA 
FBANC 
DOLLAfi 
BAHT 
POUND 
BOUVAB 

DOLLAfi 

7 0 . 2 0 
1 8 . 8 0 7 
5 4 . 2 9 0 

7 8 2 5 . 0 0 
1 . 3 7 1 0 
2 . 9 7 5 5 
9 . 7 6 2 0 
5 . 7 5 0 0 
8 . 1 7 2 5 
2 . 6 7 9 0 

1 3 1 . 8 0 0 
7 . 7 6 2 5 

1 1 . 9 7 0 0 
1 1 5 . 1 5 

NA 
1806.00 

2 1 6 . 5 0 
2 . 4 5 2 0 

3 7 3 . 0 0 0 0 
3 . 0 1 6 5 

5 4 . 7 5 0 
7 . 9 7 5 0 
MA 

1 6 9 . 0 0 0 
2 . 1 4 1 0 

3 9 . 0 5 
8 9 4 . 0 0 
1 6 3 . 7 5 0 

2 7 . 3 9 3 
8 . 0 5 0 0 
2 . 1 9 5 0 
NA 

2 6 . 3 5 0 
1 4 0 . 8 5 

NA 

1 3 2 . 1 2 

7 1 . 1 0 
1 8 . 6 1 3 
5 3 . 7 2 0 

7 8 5 5 . 0 0 
1 . 3 7 0 7 
2 . 9 8 7 4 
9 . 6 5 5 0 
5 . 7 1 0 0 
8 . 0 9 2 5 
2 . 6 5 2 5 

1 3 0 . 7 0 0 
7 . 7 7 8 5 

1 1 . 9 2 0 0 
1 1 6 . 8 0 

NA 
1 7 9 3 . 0 0 

2 1 5 . 0 0 
2 . 4 3 6 0 

3 7 6 . 0 0 0 0 
2 . 9 9 0 0 

5 5 . 6 5 0 
7 . 9 4 0 0 
NA 

1 6 7 . 0 0 0 
2 . 1 3 0 0 

3 9 . 8 0 
8 9 4 . 0 0 
162.900 

2 7 . 3 9 3 
7 . 9 8 0 0 
2.1680 
NA 

2 6 . 3 7 0 
1 4 1 . 0 5 

NA 

1 3 1 . 1 5 

7 0 . 9 2 
1 8 . 5 6 5 
5 3 . 7 0 0 

7 8 8 Q . 0 0 
1 . 3 6 4 3 
2 . 9 8 7 4 
9 . 6 3 7 5 
5 . 6 9 8 0 
8 . 0 9 0 0 
2 . 6 4 9 0 

1 3 1 . 0 0 0 
7 . 7 7 5 0 

1 1 . 8 7 0 0 
1 1 7 . 1 5 

NA 
1 7 9 2 . 0 0 

2 1 4 . 10 
2 . 4 4 5 5 

3 7 0 , 0 0 0 0 
2 . 9 8 3 5 

5 5 . 2 0 0 
7 . 8 9 0 0 
NA 

1 6 7 . 0 0 0 
2 . 1 5 8 0 

4 0 . 0 0 
8 9 3 . 8 0 
161.600 

2 7 . 3 6 5 
7 . 9 8 0 0 
2.1650 

4 0 . 3 9 0 
2 6 . 3 3 0 

1 4 1 . 3 5 
NA 

1 3 0 . 9 2 

7 1 . 2 0 
1 8 . 4 4 3 
5 3 . 3 5 0 

HA 
1 . 3 6 6 0 

3 . 0 0 8 3 
9 . 5 3 5 0 
5 . 6 3 8 0 
8. 0100 
2.6200 

1 3 2 . 0 0 0 
7 . 7 7 2 0 

1 1 . 9 7 0 0 
1 1 7 . 6 0 

MA 
1 7 7 5 . 0 0 

2 1 2 . 7 9 
2 . 4 4 2 5 

3 7 0 . 0 0 0 0 
2 . 9 5 5 0 

5 6 . 3 0 0 
7 . 8 4 5 0 
NA 

1 6 5 . 5 0 0 
2 . 1 2 4 0 

3 9 . 1 0 
8 9 3 . 8 0 
1 6 0 . 4 5 0 

2 7 . 3 6 6 
7 . 9 4 5 0 
2 . 1 4 7 0 

4 0 . 3 6 0 
2 6 . 3 4 0 

1 4 2 . 5 0 
NA 

1 2 9 . 8 8 

7 0 . 1 7 
1 8 . 4 6 0 
5 3 . 4 5 0 

7 9 4 0 . 0 0 
1 . 3 6 7 5 
3 . 0 0 2 3 
9 . 4 9 0 0 
5 . 6 6 0 0 
8 . 0 3 5 0 
2 . 6 3 4 5 

1 3 0 . 3 0 0 
7 . 7 6 8 0 

1 1 . 9 5 0 0 
1 1 7 . 3 5 

MA 
1 7 * 1 . 0 0 

2 1 3 . 4 5 
2 . 4 3 6 0 

3 7 0 . 0 0 0 4 
2 . 9 6 9 0 

5 5 . 9 0 0 
7 . 8 3 5 0 
MA 

1 6 4 . 0 0 0 
2 . 1 2 3 5 

3 9 . 0 0 
8 9 3 . 6 0 
1 6 1 . 2 5 0 

MA 
7 . 9 1 5 0 
2 . 1 6 2 4 

4 0 . 3 3 0 
MA 

1 4 1 . 5 5 
MA 

1 3 0 . 3 7 

#INDEX OF WEIGHTED A?EBAG £ EXCHANGE VALUE Of U . S . DOLLAB AGAINST COBBBICIES OF OTHEB G - 1 1 
COUNTRIES. MARCH 1 9 7 3 = 1 0 0 . HEIGHTS ARE 1 9 7 2 - 7 6 GLOBAL TfiADE OF EACH OF THE 10 COUNTRIES. 
SERIES B E f l S E D AS OF AUGUST 1 9 7 8 . FOB DESCBIPTLOM AID BACK DATA, SEE "IMDBX OF SHE 
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U . S . DOLLAB: B E t l S I G N * ON PAGE 7 0 0 Of THE AUGUST 
1 9 7 8 FEDEMAL RESERVE BULLE2IM. 

"VALUE I S U . S . CENTS 
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