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RATIO SCALE
MARCH 1973=100
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CHART 1

SPOT EXCHANGE INDICES

DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)

FOREIGN CURRENCY
PRICE OF U.S. DOLLAR

AVERAGES FOR WEEK ENDING WEDNESDAY

RATIO SCALE
MARCH 1973=100
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CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM PERCENT- PER ANNUM
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U.S. DOLLARS PER FINE OUNCE
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CHART 3 .

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY

12.5 Kg BARS
AFTERNOON FIXING PRICE

| | el by

U.S. DOLLARS PER FINE OUNCE
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PERCENT PER ANNUM
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CHART 4

CALL MONEY RATES

WEEKLY SERIES
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PERCENT PER ANNUM
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CHART 5

3-MONTH INTEREST RATES

WEEKLY SERIES
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PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES vLonpon

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM

— _
OVERNIGHT 3-MONTH

| 4k _

| 4k .

[ || L 1] IHIHIHIH'anIHIH [ | ] | 11 Illlllllllll‘ll|ll|ll|ll
7-DAY 6-MONTH

| 4 = _

| |1 | 1] Lllululnlulutlllu | | ] Lo bbb boboe bbb

_ - — _
1-MONTH 1-YEAR

- 4 L _

- 4 F _|

| | | | L'II|I!|IMLLL_[UI|II‘II [ 1] LoD Dbt bbb b b

1984 1986 1984 1986

Digitized for FRASER

http://fraser.stlouisfed.org/

Federal Reserve Bank of St. Louis

16

14

12

10

16

14

12

10

16

14

12

10



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
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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 RATIO SCALE
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SERIES NANME

CHART 1. SPOT EXCHANGE RATES AND INDICES

WEEKLY AVERAGES,

\

NOON BUYING RATES (U.S. CENTS)
GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
0.K. POUND
CANADIAR DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SWEDISH KROXA

INDICES, HMARCH 1973 BASE RATES = 100

GERNMAN NARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCH FERANC
SWISS FBANC
BELGIAN FRANC
ITALIAN LIRA

LAST VALUE PLOTTED

SEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100

{G=10 COUNTRIES PLUS SWITZERLAND)

U.S. DOLLAR
GERAAN HARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUXND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SWNEDISH KRONA

CHART 2. 3~-NMONTH FORWARD EXCHANGE RATES, PREMIUM OB DISCOUNT
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CANADIAN DOLLAR
U.K. POUND
GERMAN MNARK
FRENCH FRARNRC
SWISS FRANC
DUTCH GUILDER
JAPANESE TEN
ITALIAN LIRA

Federal Reserve Bank of St. Louis

DATE  VALUE
APRIL 2 42,65
APRIL 2 0.55891
APRIL 2 37.87
APRIL 2 147.33
APRIL 2 71.68
APRIL 2 13.88
APRIL 2 51.08
APRIL 2 2.08487
APRIL 2 0.06266
APRIL 2 13.56
APBRIL 2 119.98
APRIL 2 146.34
APRIL 2 108.70
APRIL 2 59.39
APRIL 2 T1. 44
APRIL 2 62.57
APRIL 2 164.33
APRIL 2 82.15
APRIL 2 35.60
APRIL 2 118.14
APRIL 2 145.48
APRIL 2 177.42
APRIL 2 125.81
APRIL 2 65.28
APRIL 2 80.17
‘APRIL 2 68.62
APRIL 2 190.79
APRIL 2 93.35
APRIL 2 37.88
APRIL 2 67.61
APRIL 2 -3.02
APRIL 2 -3.85
APRIL 2 2.79
APRIL 2 3. 26
APRIL 2 1.86
APRIL 2 2.19
APRIL 2 -7.86



LAST YALUE PLOTTED
SERIES NAHNE , DATE VALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE OUNCE ' APRIL 2 337.53

CHART 4. CALL MONEY BRATES

U.S. FEDERAL FOUNDS APRIL

2 7.39

OVEENIGHT EURO-DOLLAR DEPOSITS APRIL 2 7.23
U.Ke APRIL 2 12.00
CANADA ‘ APRIL 2 12.13
GERMANY APRIL 2 4.40
JAPAN APRIL 2 5.41
FRANCE APRIL 2 8.63
NETHERLANDS APRIL 2 Se 44
SWITZEBRLAND : APRIL 2 0.96

CHART 5. 3-MONTH INTEREST RATES
U.S. 90-DAY CD'S, SECONDARY MARKET APRIL 2 7.29
GERMAN INTERBANK LOAN ‘ APRIL 2 4.55
JAPANESE GENSAKI RATE APRIL 2 5.20
CANADIAN PINANCE PAPER APRIL 2 10. 45
INTERBANK STERLING APRIL 2 11.27
S¥1SS INTERBANK LOAN } APRIL 2 3.94
FRENCH INTERBANK RATE - APRIL 2 8.23
NETHERLANDS INTERBANK BATE APRIL 2 5.38
WEIGHTED AVERAGE FOREBIGN INTEREST RATE APRIL 2 7.33

{(6-10 COUNTRIES PLUS SWITZERLAND) -

CHART 6. EUBRO-DOLLAR DEPOSIT RATES: LONDON
OVERNIGHT ‘ APRIL 2 7.23
7-DAY APRIL 2 7.38
1-MONTH APRIL 2 7.34
3-NONTH APRIL 2 7.23
6-MONTH APRIL 2 7.16
1-YEAR : APRIL 2 7.18

CHABRT 7. SELECTED EURO-DOLLAR AND U.S. NONEY BARKET RATES
OVERNIGHT EURO-DOLLAR DEPOSITS APRIL 2 7.23
‘U.Se . FEDERAL FUNDS APRIL 2 7.39
DIFFERENTIAL - APRIL 2 -0.16
3-MONTH EURO-DOLLAR DEPOSIT RATE APRIL 2 7.23
U.S. 90-DAY CD'S, SECONDARY MARKET APRIL 2 7.29

2 -0. 06

DIFFERENTIAL APRIL
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3—-MONTH FUNDS

EURO-DOLLAR DEPOSIT APRIL 2 7.23
INTEBBANK STERLING (LONDON), COVERED APRIL 2 7.31
DIFFERENTIAL APRIL 2 -0.09
U.S. COMMERCIAL PAPER APRIL 2 7.07
CANADIAN FINANCE PAPER, COVERED APRIL 2 7.35
DIFFERENTIAL APRIL 2 -0.28
EURO-DOLLAR DEPOSIT APRIL 2 .23
INTERBANK DM (FRANKFURT), COVERED APKIL < 1. 37
DIFFERENTIAL APRIL 2 -0.15
EUKO-DOLLAR DEPOSIT APRIL 2 7. 23
SWISS INTEEBANK, COYERED APRIL 2 7.23
DIFFERENTIAL APRIL 2 -0.00
CHART 9. LONG TERM GOVERMENT BOND YIELDS
UNITED STATES MABCH 28 7.63
GERMANY MARCH 28 5.65
JAPAN (MONTHLY) JAN. 6. 29
SWITZERLAND MARCH 21 4.23
CANADA ‘ MARCH 14 9.58
FRANCE MARCH 28 9.51
NETHERLANDS (MONTHLY) JAN. 6.81
UNITED KINGDONM MARCH 28 8.56
U.S. CORPORATE
AAA BONDS FEB. 9.67
CHART 10. STOCK INDICES
UNITED STATES MARCH 26 242.32
UNITED KINGDOM MARCH 26 303.48
CANADA MARCH 26 299.53
GERMANY : MABRCH 26 292,30
SWITZERLAND MARCH 26 195.74
NETHERLANDS MARCH 26 298.82
FRANCE MARCH 26 355.60
JAPAN MARCH 26 317.81
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- FEDERAL RESERVE statistical release

H.10 (512)

FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING

APRIL 4, 1986

APRIL &,

1986

The Board of Governors of the Federal Reserve System is advised that the Federal Reserve Bank of New York h:s certified for customs
purposes the following noon buying rates in New York City for cable transfers payable in foreign currencies:

BMONETARY CURRENCY URITS PER DOLLAR
COUNTRY UNIT BAR. 31 APB. 1 APR. 2 APR. 3 APBR. U4
*AUSTRALIA DOLLAR 71.16 72.20 71.99 71.53 71.70
AUSTRIA SCHILLING 16.460 16.4 40 16. 660 16.765 16.790
BELGIUR PRANC 48.070 47.900 48.4800 48.980 49.800
BRAZIL CRUZADRO 13.84 13.84 13.84 13.84 13.84
CABADA DOLLAB 1.3970 1.3923 1.3925 1.3930 1.3903 . -
CHINA,P.R. . YUAN 3.2288 3.2288 3.2288 3.2288 3.2288
DENNARK KRONE 8.6540 8.6420 8.7760 8.8380 8.8490
FINLAND HABKKA 5.3430 5.2420 5.2850 5.3050 5.3030
FRANCE FRARC 7.2050 7. 1875 7.2860 7.4200 7.5700
GERBANY D.  HARK 2.3450 2.3430 2.3740 2.3930 2.3885
GREECE DBRACHHA 144.700 144.950 146. 600 147.600 148. 100
HONG KONG DOLLAR 7.8165 7.8120 7. 8050 7.8100 7.8140
INDIA RUPEE 12.3100 12.4300 12.4200 12.4400 12.4900
*IRELAND POOUND 129.20 130.00 127.55 126.45 122.50
ITALY LIRA 1598.00 1594.00 1615.00 1647.00 1670.00
JAPAN YEN 177.60 178.15 179.50 179.90 180.35
BALAYSIA BRIKRGGIT 2.5970 2.6035 2.6260 2.6700 2.67175
NETBERLANDS GUILDER 26430 2.6397 2.6740 2.6960 2.6925
*NEW ZEALAND DOLLAR 53.520 54.200 55.350 55.000 55.150
NORWAY KROKNB 7.3000 7.2910 7.3130 7.3720 7-.4550
PORTUGAL ESCUDO 150.750 151.850 153.000 154.100 168.000
SINGAPORE DOLLAR 21765 2.1760 2.1820 2.1840 2.1900
*SOUTH AFRICA RAND 46.50 R6.75 46.60 46.50 48.00
SOUTH KOREA U [e] | 887.50 887.10 887.60 888.10 888.60
SPAIX PESETA 145.500 146.350 148. 600 149.800 154.0Q00
SRI LANKA RUPEE 27.655 27.652 27.655 27.673 27.675
SUEDEN KRONA 7.3700 73670 7.4150 7.84575 7.8950
SWITZERLAND FRANC 1.9560 » 1.9520 1.9810 2.0010 1.9920
TAIBAN DOLLAR NA 38.820 38.810 38.800 38.790
.THAILAND BAHT 26.490 26.460 26.480 26.480 26.340
« *UNITED KINGDON |[POUND 147.35 147.10 146. 45 145.95 145.10
MENO:
#URITED STATES |DOLLAR 118.08 117.98 119. 14 120.17 120.81
$TUDEY OF WEICHTED AVEEAGE EXCHANCE VALOUE OF U.S. DOLLAR AGAINST CUREENCIES OF OTHER G-10

COUNTRIES. MARCH 1973 = 100. SEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTRIES.
SERIES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AND BACK DATA, SBE “INDEX OF THE
SBIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: BEVISION®™ ON PAGE 700 OF THE AUGUST
1978 FEDERAL RESERVE BULLETIN..

®VALUE IS U.S. CENTS
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