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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

FOREIGN CURRENCY
PRICE OF U.S. DOLLAR
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PERCENT PER ANNUM
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CANADIAN DOLLAR

CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)

AVERAGES FOR WEEK ENDING WEDNESDAY

JAPANESE YEN

PERCENT PER ANNUM

+
9% - i
4 ]
[ 1] | | I | | nmmnmmm
B U. K. POUND 1[0 ]
SWISS FRANC
i |- : -
4 4 =

GERMAN MARK

OIII)

|||lmmnmbmmm

DUTCH GUILDER

M nmmmm

]

FRENCH FRANC ITALIAN LIRA

+

o M

8 |- - —
mﬁ - -
24 |- - -
ol 11 [ | cbe bbb bl [ 1 [ 1 I

1984 1986 1984 1986

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

8

10+

12

10+

16

24

32



U.S. DOLLARS PER FINE OUNCE
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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
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3-MONTH INTEREST RATES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

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
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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

UNITED STATES —

L 1] |1I'|||||l||||| ol

PERCENT PER ANNUM

- CANADA _

[ | ] [ I R A A A A

15 [

1

UNITED KINGDOM

I | 1] ‘II|IIIII|II’I1|II|II|H

— —

SWITZERLAND

| | ] N I I A

JAPAN -

| [ 1] )Hlnlnlnluululn

— —

- | .

GERMANY

L1 | |1 IHULIHIH.LL[HI[LIU

18 [
> U.S. CORP

14 —

12

ORATE  MONTHLY

Aaa BONDS

M —_—

N

FRANCE

- NETHERLANDS —
MONTHLY

[ 1] l | I A AT A A A

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

1984 1986

1984 1986

17

15

13

1"

10

18

16

14

12

10



CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES
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CHART 1.

WEEKLY AVERAGES, NOOR BUYING RATES (U.S.

INDICES, MARCH 1973 BASE RATES =

WEIGHTED AVERAGE EXCHANGE VALUE INDICES,

SERIES NAME
SPOT BXICHANGE RATES AND INDICES

CENTS)

GEEMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUERD .
CANADIAN DOLLAR
FRENCH FRBRANC
SHISS FRANC
BELGIAN FRANRC
ITALIAN LIRA
SWEDISH KRONA

100

GERMAN HNARK
JAPANESE YEN
DUTCH GUILDER
U. K. POUND
CABADIAMN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

HAR
(6-10 COUNTRIES PLUS SWITZERLAND)

U.S. DOLLAR
GERMAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCH FRAKC
SWISS FRANC
BELGIAN FRANC
ITALIAK LIRA
SWEDISH KRONA

1973 =

LAST VALUE PLOTTED

CHART 2. 3-MONTH FORWARD EXCHLHGE RATES, PREMIUM OR DISCOUNT
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CANADIAN DOLLAR
0. K. POUND
GERMAN MARK
FRENCH FBANC
SWISS FRANC
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ITALIAN LIRA
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DATE  VALUE
MAY 7 45.41
MAY 7 0.59780
MAY 7 40.29
MAY 7 153.35
MAY 7 72.56
BAY 7 14,26
MAY 7 54,28
MAY 7 2,22641
MAY 7 0.06624
MAY 7 14, 14
HAY 7 127.73
MAY 7 156.52
MAY 7 115.67
MAY 7 62,03
MAY 7 72.32
HMAY 7 64.24
MAY 7 174.63
MAY 7 87.73
MAY 7 37.63

100
BAY 7 112.41
MAY 7 149.61
MAY 7 183.09
MAY 7 128.94
MAY 7 65.34
MAY 7 77.88
MAY 7 67.66
MAY 7 195.08
MAY 7 95.99
MAY 7  38.56
MAY 7 67.76
MAY 7 -2.00
MAY 7 -3.50
MAY 7 2.25
MAY 7 -0.76
MAY 7 2.67
MAY 7 1. 27
MAY 7 2.20



LAST VALUE PLOTTED
SERIES NAME DATE YALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE OUNCE ‘ MAY 7 342.39

CHART 4. CALL HOKEY RATES

U.S. FEDERAL FUNDS . MAY 7 6. 87
OVERNIGHT EURO-DOLLAR DEPOSITS MAY 7 6. 86
U. K. 4 MAY 7 10.91
CANADA , MAY 7 8.25
GERMANY . . MAY 7 4,75
JAPAN . MAY 7 4. 41
FRANCE BAY 7 7«94
NETHERLANDS BAY 7 6. 44
SYITZEBRLAND MAY 7 1.00

CHART 5. 3-MONTH INTEREST BATES
U.S. 90-DAY CD'S, SECONDARY MARKET MAY 7 6.55
GERMAN INTERBANK LGAYN MAY 7 4,56
JAPANESE GENSAKI RATE MAY 7 4,53
CANADIAN FINANCE PAPER : BAY 7 8.83
INTERBANK STERLING : MAY 7 10. 38
SWISS INTERBANK LOAN : BAY 7 4.09
FRENCH INTERBANK RATE BAY 7 7.38
NETHERLANDS INTERBANK BATE o MAY 7 5. 44
WEIGHTED AVERAGE FOREIGN INTEREST RATE . MAY 7 6. 74

(G-10 COUNTRIES PLUS SWIT4ERBLAND)

CHART 6. EURO-DOLLAR DEPOSIT BRATES: LONDON
OVERNIGHT MAY 7 6.86
7-DAY MAY 7 6.85
1-HONTH . NAY 7 6.83
3~MONTH MAY 7 6. 74
6-MONTH NAY 7 6.74
1-YEAR ' MAY 7 6. 80

CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY HMARKET RATES
OVERNIGHT BURO-DOLLAR DEPOSITS MAY . 7 6.86
0.S. FEDERAL FUNDS MAY 7 6.87
DIFFERENTIAL HAY 7 -0.01
3-MONTH EUBRO-DOLLAR DEPOSIT RATE MAY 7 6.74
U.S. 90-DAY CD'S, SECONDARY MARKET NAY 7 6. 55

7 0.19

DIFFERENTIAL MAY
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' LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPOSIT | MAY 7 6.74
INTERBANK STERLING (LONDON), COVERED HAY 7 6.78
DIFFERENTIAL MAY 7 -0.04
U.S. COMMERCIAL PAPER HAY 7 6056
CANADIAN FINANCE PAPER, COVERED MAY 7  6.78
DIFFERENTIAL MAY 7 -0.22
EUBRO-DOLLAR DEPOSIT MAY 7 6.78
INTERBANK DN (PRANKFURT), COVERED MAY 7 6. 84
DIFFERENTIAL BAY 7 -0.10
EURO-DOLLAR DEBPOSIT BAY 7  6.74
SWISS INTERBANK, COVERED NAY 7 6.79
DIFFERENTIAL BAY 7 -0.05
CHABRT 9. LONG TERM GOVERMENT BOND YIELDS
UNITED STATES | HAY 2 7.44
GERMANY NAY 2 5.53
JAPAN (MONTHLY) MAY 2 4.65
SWITZERLABD HAY 2 4.30
CANADA ‘ APRIL 25 9.35
FPRANCE APRIL 25 8.88
NETHERLANDS (MONTHLY) PEB. 6. 84
UNITED KINGDON HAY 2 8. 48
U.S. CORPORATE
2 ‘ .
AAA BONDS FEB. 9.67
y
CHART 10. STOCK INDICES
UNITED STATES APRIL 30 242.67
UNITED KINGDOM APRIL 30 306.67
CANADA APRIL 30 304.87.
GERHANY . APRIL 30 307.64
SWITZERLAND APRIL 30 196.84
NETHERLANDS APRIL 30 305.55
FRANCE APRIL 30 389.62

JAPAN ARPRIL 30 331.95
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FEDERAL RESERVE statistical release

H.10 (512)

FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING

MAY 9, 1986

HAY 9, 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:

BONETARY CUBRRENCY UNITS PER DOLLAR
COUNTRY UNIT HAY 5 MAY & HAY 7 BAY 8 HAY 9
$AUSTRALIA DOLLAR 73.88 73.55 73.75 7¢.35 4.48
AUSTRIA SCHILLING 15.330 15.560 15.525 15.330 15.330
BELGIUN PRANC 43.610 45.080 44.850 842740 44.500
BRALIL CRUZADO 13.84 13.84 13.84 13.84 13.84
CANADA DOLLAR 1.3755 1.3780 1. 3800 1.3775 1.3800
CHINA,P.R. YUAR 3.2031 3.1967 3. 1967 3.1967 3.1967
DENBARK KROMNE 8.0760 8.1780 8.1375 8.0680 8.0780
FINLAND BARKKA 4.9420 4.9960 4.9775 4.9350 4.9465
FRANCE FRANC 6.9690 7.0350 6.9975 6.9450 6.9350
GERMANY D. HMARK 2.1875 2.2078 2. 1965 2. 1800 2.1780
GREECE DRACHHA 137.400 139.500 138.220 137.100 137.200
HONG KONG DOLLAR 7.8000 7.7970 7.8000 7.8035 7.8090
INDIA RUPBE 12.4400 12.3700 12.3400 - 12.3000 12.3600
&IRELAND POUND 139.50 138.07 138.35 139.80 139.58
ITALY LIRA 1499.00 1515.00 1508. 50 1498.00 1496.00
JAPAB IEN 165.62 166.25 165. 10 163.64 162.35
HALAYSIA RINGGIT 2.5660 2.5690 2.5600 2.5730 2.5830
NETHERLANDS GUILDER 2.4660 2.4890 2.4745 2.4245 2.4510
*NEW ZEALAND DOLLAR 57.950 58.130 58.330 58.450 58.920
NOREAX KROJE . 6.9330 7.0000 6.9500 - 7.0000 6.9450
PORTUGAL ESCUDO 147.500 147.500 147.300 146.000 146.500
SINGAPORE DOLLAR 2. 1960 2.2040 2.2045 2.2030 2.2040
$SOUTH AFRICA RAND 48.40 47.70 47.10 87.25 47.75
SOUTH KOREA HON 888.90 888.50 889.00 888.060 888.20
SPAIN PESETA 139.000 140.200 139.650 138.550 138.750
SR1 LANKA RUPEE 27.908 27.908 27.923 27.920 27.925
SWEDEN KRONA 7.0250 7.1000 7.0650 7.0150 7.0210
SHITLERLAND FPRANC 1.8320 1.8460 1.8325 1.8150 1.8100
TAINAN DOLLAR 38.560 38.560 38.550 38.540 38.520
THAILAWND BART 26.380 26.300 26.300 26.160 426.260
*UNITED KINGDOM|POUND 154.10 153.40 154. 15 154.30 154.25
BEHNO:
$UNITED STATES |[DOLLAR 111.68 112.52 111.98 111.29 111.09
fI,UEx—UT_'xIGBﬂ3B'I7E1IU!_EICEIIG3_TIEUE_07_073__UUIIII_IGIIISfﬁLU!!IICIBS?UF“UTIBK—G=TU_

COUNTRIES. HARCH 1973 = 100.

WEIGHTS ARE 1972-

76 GL

OBAL TRADE OF EACH OF THE 10 COUNTRIES.

SER1IES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AND BACK DATA, SEE “INDEX OF THE
UEIGHTED~AVEBAGE EXCHANGE VALUE OF THE U.S. DOLLAR: REVISION™ ON PAGE 700 OF THE AUGUST
1978 FEDERAL RESERVE BULLETIN. .

*VALUE IS U.S. CENTS
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