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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 
PREMIUM (+) OR (-) 

AVERAGES FOR WEEK ENDING WEDNESDAY 

PERCENT PER ANNUM 
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CHART 4 

CALL MONEY RATES 
WEEKLY SERIES 

PERCENT PER ANNUM 
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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 
PERCENT PER ANNUM 
14 

12 

10 OVERNIGHT 
EURO-DOLLAR DEPOSITS 

FEDERAL FUNDS 
DASHED LINE 

J 1 1 1 1 I I I I I I I I I I 

3-MONTH 
EURO-DOLLAR DEPOSITS 

90-DAY CD'S 
DASHED LINE 

DIFFERENTIAL 

J — I — i i i l _ j _ 

DIFFERENTIAL 

1988 1990 1988 

PERCENT PER ANNUM 
14 

12 

J — I — I — I — I — I — l I i i i I i J L 

10 

- I — I — I — I — I — I I I I I I I I I 
1990 

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



16 

12 

8 

4 

0 
2 

+ 
0 

2 
16 

12 

8 

CHARTS 

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 

STOCK INDICES 
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SERIES 

18-Jul~90 25-Jul-90 l-Aug-90 8-Aug-90 15-Aug-90 

Chart 1. Spot Exchange Rates and Indices 

Noon buying rates (U.S. cents, weekly averages) 

Belgian franc 
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Chart 2. 3-Month Forward Exchange Rates, 
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Chart 3. Gold Price in London, Afternoon 

U.S. dollars per fine ounce 

Chart 4. Call Money Rates 

U.S. federal funds 
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SERIES 

18-Jul-90 25-Jul-90 l-Aug-90 8-Aug-90 15-Aug-90 

Chart 5. 3-Month Interest Rates 
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Chart 6. Euro-Dollar Deposit Rates 
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Chart 7. Selected Euro-dollar & U.S. Monei 
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Chart 8. Interest Arbitrage, 3-Month Funds 
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Chart 9. Long Term Government Bond Yields 
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Chart 10. Stock Indices (Wednesday figures) 
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Germany 
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Indices (in order, rebased to 1986=100) are Toronto Composite, CAC General, FAZ Aktien, 
Tokyo SE (Topix), CBS All-General, Swiss Bank Index, Financial Times Ordinary, NYSE Composite 

119. 33 118. ,45 118. .94 115. .84 116 , .91 
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181. 31 174 .47 169 .89 158 .80 158 .76 
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FEDERAL RESERVE statistical release 

H.10(512) 

FOREIGN EXCHANGE RATES 
FOR THE WEEK ENDING AUGUST 17, 1990 

Aû ist 20, 1990 

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: 

COUNTRY 

•AUSTRALIA 
AUSTRIA 
BELGIUM 
CANADA 
CHINA,P.R. 
DENMARK 

*EURO COMMUNITY 
FINLAND 
FRANCE 
GERMANY 
GREECE 
HONG KONG 
INDIA 

•IRELAND 
ITALY 
JAPAN 
MALAYSIA 
NETHERLANDS 

*NEH ZEALAND 
NORWAY 
PORTUGAL 
SINGAPORE 
SOUTH AFRICA 
SOUTH KOREA 
SPAIN 
SRI LANKA 
SWEDEN 
SWITZERLAND 
TAIWAN 
THAILAND 

•UNITED KINGDOM 

MEMO: 
••UNITED STATES 

MONETARY 
UNIT 

DOLLAR 
SCHILLING 
FRANC 
DOLLAR 
YUAN 
KRONE 
ECU 
MARKKA 
FRANC 
D. MARK 
DRACHMA 
DOLLAR 
RUPEE 
POUND 
LIRA 
YEN 
RINGGIT 
GUILDER 
DOLLAR 
KRONE 
ESCUDO 
DOLLAR 
RAND 
HON 
PESETA 
RUPEE 
KRONA 
FRANC 
DOLLAR 
BAHT 
POUND 

DOLLAR 

(CURRENCY UNITS PER DOLLAR) 
Aug. 13 Aug. 14 Aug. 15 Aug. 16 Aug. 17 

0.8025 0.8061 0.8071 0.8045 0.8070 
11.085 11.028 10.998 11.003 10.893 
32.420 32.270 32.150 32.180 31.980 
1.1470 1.1454 1.1435 1.1482 1.1445 
4.7339 4.7339 4.7339 4.7339 4.7339 
6.0100 5.9840 5.9690 5.9715 5.9350 
1.3181 1.3233 1.3230 1.3255 1.3375 
3.7185 3.6920 3.6925 3.6940 3.6840 
5.2915 5.2700 5.2445 5.2520 5.2100 
1.5770 1.5695 1.5630 1.5643 1.5508 

155.25 154.40 154.05 154.50 153.05 
7.7400 7.7700 7.7720 7.7710 7.7710 

17.350 17.340 17.280 17.370 17.260 
1.7033 1.7112 1.7170 1.7168 1.7220 

1156.25 1151.50 1147.50 1150.00 1142.25 
150.35 149.48 147.45 148.38 147.57 

2.6980 2.6870 2.6945 2.6950 2.6930 
1.7764 1.7678 1.7610 1.7625 1.7472 
0.6085 0.6075 0.6180 0.6173 0.6190 
6.1100 6.0840 6.0625 6.0655 6.0290 

139.25 138.40 138.10 138.65 137.45 
1.7990 1.7980 1.7960 1.7960 1.7910 
2.5800 2.5700 2.5800 2.5720 2.5753 

719.10 719.90 N.A. 719.70 720.50 
96.73 96.33 96.00 95.98 95.23 
40.018 40.018 40.018 40.018 40.018 
5.7880 5.7690 5.7590 5.7555 5.7250 
1.3165 1.3060 1.2930 1.3035 1.2815 

27.353 27.315 N.A. N.A. N.A. 
25.660 25.640 25.590 N.A. 25.580 
1.8840 1.8925 1.8998 1.8980 1.9190 

87.09 86.71 86.25 86.45 85.78 

•VALUE IS U.S. DOLLARS 

1978 HFEDEML^ESERVE H^LETIN U E ° F ™ E U - S - D 0 L L A R : REVISION" ON PAGE 700 OF THE AUGUST 
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