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CHART 1

SPOT EXCHANGE INDICES

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

RATIO SCALE
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AVERAGES FOR WEEK ENDING WEDNESDAY

ITALIAN LIRA
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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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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

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

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOSIT RATES Lonoown

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
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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
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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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LAST VALUE PLOTITED
SERIES NANE DATE VALUE

> CHABT 1. SPOT EXCHANGE BATES AND INDICES

WEEKLY AVERAGES, NOON BUYING RATES {U.S. CEN{iS)

GERMAN MARK APRIL 23 45.29
JAPANESE YEN APRIL 23 0.58118
DUTCH GUILDER APRIL 23 40.12
U.K. POUND APRIL 23 152.05
CANADIAN DOLLAR . APRIL 23 71.97
FRENCH FRANC APRIL 23 14. 20
SWISS FRANC APRIL 23 54. 14
BELGIAN FRANC APRIL 23 2.21636
ITALIAN LIBA APRIL 23 0.06601
SMEDISH KRONA APRIL 23 14.04

INDICES, MARCH 1973 BASE RATES = 100

GERMAR HNARK APRIL 23 127.39
JAPANESE YEN APRIL 23 152.17.
DUTCH GUILDER . APRIL 23 115.17
CANADIAN DOLLAR : APRIL 23 71.73
FRENCH FRANC APRIL 23 64.00
SWISS FRAXRC APRIL 23 174.10
BELGIAN FRANC APRIL 23 87.34
ITALIAN LIRA APRIL 23 37.50

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

U.S. DOLLAR APRIL 23 113.31
GERNAN MARK APRIL 23 150.27
JAPANESE YEN APRIL 23  178.65
DUICH GUILDER APRIL 23 129.21
U. K- . POUND : APRIL 23 65. 18
CANADIAN DOLLAR APRIL 23 77.72
FRENCH FRANC APRIL 23 67.84
e SWISS FPRANC : APRIL 23 195.81
BELGIAN FRANC APRIL 23 96. 17
ITALIAN LIRA APRIL 23  38.67
' SYEDISH KRONA APRIL 23 62.71

CHART 2. 3-NONTH FORWARD BXCHANGE RATES, PRENIUX OR DISCOURT

CANADIAN DOLLAR APRIL 23 -2.80
U. K. POURD : ~ APRIL 23 -3.26
GERMAN MARK " APRIL 23 2.19
FRENCH FRANC APRIL 23 -0.73
SWISS FRANC APRIL 23 2.50
DUTICH GUILDER APRIL 23 1. 41
JAPANESE YEN : APRIL 23 2.00
ITALIAR LIRA APRIL 23 -5.72

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



LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE OUNCE APRIL 23 342.64

CHART 4. CALL MONEY RATES

U. S. FEDERAL FUNDS APRIL 23 6. 92

OVERNIGHT EURO-DOLLAR DEPOSITS APRIL 23 6. 95
Ue Ke APRIL 23 11.47
CANADA APRIL 23 10. 40
GERNANY APRIL 23 4.61
JAPAN APRIL 23 4. 33
FRANCE APRIL 23 7.80
NETHERLANDS APRIL 23 5.52
SNITZERLAND : APRIL 23 1.00

CHART 5. 3-MONTH INTEREST RATES

U.S. 90~DAY CD'S, SECONDARY MARKET APRIL 23 6. 42
GERMAN INTERBANK LOAN APRIL 23 4o 45
JAPANESE GENSAKI RATE APRIL 23 4. 69
CANADIAN FINANCE PAPER APBIL 23 9. 40
INTERBANK STERLING APRIL 23 10.01
SWISS INTERBANK LOAN APRIL 23 4. 10
FRENCH INTERBANK RATE APRIL 23 7.38
NETHERLANDS INTERBANK RATE APRIL 23 5. 13
SEIGHTED AVERAGE FOREIGN INTEREST RATE APRIL 23 6.76

{(G-10 COUNTRIES PLUS SHIT4ERLAND)

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT APRIL 23 6.95
7-DAY APRIL 23 6.75
1-MONTH APRIL 23 6. 68
3-MONTH APRIL 23 6. 56
6—MONTH APRIL 23 6.55
1-YEAR APRIL 23 6. 58

~ CHABRT 7. SELECTED EURO-DOLLAR AND U.S. NONEY MARKET RATES

OVEBNIGHYT BURO-DOLLAR DEPOSITS APRIL 23 6.95
0. S. FEDERAL FUNDS ' APRIL 23 6.92
DIFFERENTIAL APRIL 23 0.03
3-80BTH EUROC-DOLLAR DEPOSIT RATE APRIL 23 6.56
D. S. . 90-DAY CD'S, SECOEDARY HMARKET APRIL 23 6. 42
DIFFERENTIAL APRIL 23 0. 14
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LAST VALUE PLOTTED
SERIES NAME DATE  VALUE

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPOSIT APRIL 23 6. 56
, INTERBANK STERLING (LONDON), COVERED APRIL 23 6. 67
DIFFERENTI AL APRIL 23 -0. 11
0. S. COMMERCIAL PAPER APRIL 23 6. 36
CANADIAN FINANCE PAPER, COVERED APRIL 23 6. 54
DIFFERENTIAL APRIL 23 -0. 18
EURO-DOLLAR DEPOSIT APRIL 23 6. 56
INTERBANK DM (FRANKFURT), COVERED APRIL 23 6. 66
DIFFERENTIAL APRIL 23 ~0.10
EURC—-DOLLAR DEPOSIT APRIL 23 6. 56
SWISS INTERBANK, COVERED APRIL 23 6.63
DIFFERENTIAL APRIL 23 -0.07

CHART 9. LONG TERM GOVERMENT BOND YIELDS

UNITED STATES , APRIL 18 7. 10
GERMANY APRIL 18 5. 36
JAPAN (MONTHLY) JAN. 6. 29
SWITZERLANRD MARCH 21 4.23
CANADA APRIL 11 9. 21
FRANCE APRIL 11 8. 92
NETHERLANDS (MONTHLY) FEB. 6. 84
UNITED KINGDON. APRIL 18 8. 33

Ue S« CORPORATE

RAA BOWNDS FEB. 9.67

CHART 10. STOCK INDICES

UNITED STATES APRIL 16 248.006
¢ UNITED KINGDOHM ‘ APRIL 16 303.26
CANADA APRIL 16 308.89
GEBRMANY APRIL 16 321.18
\ SWITZERLAND APRIL 16 201.60
NETHEBLANDS APRIL 16  307.47
FRANCE : APRIL 16 370.80
JAPAN APRIL 16 328.32
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* FEDERAL RESERVE statistical release

-

H.10 (512) APRIL 25, 1980
FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING APRIL 25, 1986

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:

NOMETARY lClE.ﬂ.l.C.!JlI{lS_EBB DOLLAR
COUNTRY ONIT APk. 21 APR. 22 APR. 23 APE. Z4 APR. 25
*AUSTREALIA DOLLAR 72.05 72.97 73.00 73.00 73.07
AUSTRIA SCHILLING 15.490 15. 449 15. 437 15.480 15.265
BELGI1UA PRANC 45.170 44.980 44.830 44,900 44,420
BRAZIL CRUZADO 13.84 13.84 13. 84 13.84 13.84
CANADA DOLLAR 1.3852 1.3895 1. 3952 1.3871 13040
CHINA,P. R YUAN 3.2095 3.2031 3.2031% 3.1999 3. 1949
DEMMARK KROME 8. 1650 8. 1425 8. 1270 8. 1440 8.0500
FINLAND BARKKA 5.0150 4.9800 5.0000 4.9870 4.9000
PRANCE FRANC 7.0350 7-.0250 7.0100 7.0200 6.9450
GERSANY De HNARK 2.2065 2.2025 2. 3960 2.2010 2. 1760
GREECE DRACHNA 140.100 138.500 138. 400 139.000 138.850
HONG KONG DOLLAR 7.781%10 7.7805 7.7800 7.7710 77675
INDIA RUPEE 12.3600 12.3000 12.2900 12.2200 12.2800
*IRELAND POUND 137.75 137.75 137.95 137.90 139.90
ITALY LIRA 1515.00 1511.00 1506. 00 1511.00 1494.00
JAPAN YEN 172.00 170.15 169. 35 '169.00 168. 10
NALAYSIA RINGGIT 2.5430 2.5475 2. 5500 2.5640 2.5850
NETHERLANDS GUILDER 2.4915 2.4870 2.4785 24840 24560
*NE¥ ZEALAND DOLLAR 57.300 56.950 57.600 58.320 57.950
NORWAY KRONE-— 7-.0540 7.0200 7.0100 6.9700 6.9500
PORTUGAL ESCUDO 147.850 146.900 146,950 147.100 146.500
SINGAPORE DOLLAR 2.1800 2.1790 2.1900 2.1980 2.1925
*SOUTH AFRICA RAND 50.00 49.90 49.50 848.45 48.80
SOUTH KOREA #on 887.60 887.20 886. 80 886.40 886.80
SPAIN PESETA 140.350 140.000 139. 450 140.250 139. 100
SRI LANKA RUPEE 27.830 27.827 27.848 27.848 27.867
SWEDEN KROXNA 7.1360 7.1050 7.0950 7-.0800 7.0450
SHITZERLAND FRANC 1.8500 18450 1.8370 1.8410 1.8180
TALINAN DOLLAR 38.620 38.620 38.620 38.0620 38.620
THALILAND BAHY 26.370 26.320 26.270 260.270 20. 310
*UNITED KINGDONM|POUND 151.12 152.15 152,35 153.38 154. 40
[ ]
MENO:
$UNITED SYATES |DOLLAR 113.34 112.95 112. 69 112.04 111.65
2 ¥INDEX OF SEIGHTED AVERAGE mmmmm

COUNTRIES. llnbﬂ 1973 = 100. WEIGHTS ARE 1972-76‘GLOBIL TRADE OF

EACH OF THE

10 COUNTRIRES.

- SERIES REVISED AS OF AUGUST 1978. POR DESCRIPTION AND BACK DATA, SBE “INVEX OF THE
VEIGHTED~-AVYERAGE EXCHANGE VALUB OF THE U.S. DOLLAR: REVISION® ON PAGE 70v OF THE AUGUST
1978 PEDEBRAL RESERVE BULLETIN.

*VALUZB 1S U.S. CENZS
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