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RATIO SCALE
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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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ITALIAN LIRA

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

U.S. DOLLARS PER FINE OUNCE

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

1983

1984 1985

5§20

500

480

460

440

420

400

380

360

340

320

300

280

260



CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

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
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE RATIO SCALE
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CHART 1.

WEEKLY AVERAGES,

INDICES,

WEIGHTED AVERAGE EXCHANGE VALUE INDICES,

CHART 2.
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SERIES NAME

SPOT EACHANGE RATES AND 1NDICES

NOON BUYING RATES (U.S. CENTS)
GEEMAN HMARK

JAPANESE YEN

DUTCH GUILDER

U. K. POUND

CANADIAN DOLLAR

FRENCH FRANC

SWISS FRANC : )
BELGIAN FRANC

ITALiIAN LIBA

SWEDISH KRONA

MAKCH 1973 BASE RATES = 100
GEBRMAN MARK

JAPANESE YEN

DUTCH GULLDER

U.K. POUND

CANADIAN DOLLAR

FRENCH FRANC

SWISS FRANC

BELGIAN FRANC

ITALIAN LIRA

(6=10 COUNTKI&S PLUS SWITZERLAND)

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

CANADIAN DOLLAR
U.K. POUND
GERMAN MARK
FERENCH FRANC
SWISS FRBANC
DUICH GUILLDER
JAPANESE YEN
ITALIAN LIRA

Federal Reserve Bank of St. Louis

MAR 1973 =

LAST VALUE PLOTTED

3-MONTH FORWARD EXCHANGE RATES, PREMIUM O DISCOUNT

DATE VALUE
MAY 14 45.81
MAY 14 0.61471
MAY 14 40.67
MAY 14 154,12
MAY 14 12.52
MAY 14 14.38
MAY 14 55. 11
MAY 14 2.23907
MAY 14 0.06668
MAY 14 14.19
MAY 14 128.87
MAY 14 160.95
MAY 14 116.706
MAY 14 62.33
MAY 14 712.28
MAY 14 64.80
MAY 14 177.29
MAY 14 88.23
MAY 14 37.88
100
MAY 14 3111.32
MAY 14 149.83
MAY 14 187.28
MAY 14 129.18
MAY 14 65. 14
MAY 14 77.19
NAY 14 67.73
MAY 14 196.59
MAY 14 95.79
MAY 14 38.51
MAY 14 67. 47
MAY 14 -1.89
MAY 14 -3.35
NAY 14 2.35
MAY 14 -0.48
MAY 14 2.74
MAY 14 1.19
MAY 14 2.28
MAY 14 -5.02



LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U.S. DOLLARS PER FINE OUNCE MAY 14 344.39

CHART 4. CALL MONEY RATES

U.S. FEDERAL FUNDS MAY 14 6.87
OVERNIGHT EURO-DOLLAR DEPOS11S MAY 14 6. 81
U. Ke MAY 14 10.30
CANADA MAY 14 8.30
GEERMANY MAY 14 4.32
JAPAN MAY 14 4. 20
FRANCE MAY 14 7.53
NeEldERLANDS MAY 14 6. 25
SWITZERLAND MAY 14 1.00

CHART 5. 3-MONTH INTEREST RATES

U.S5. 90-DAY CD'S, SECONDARY MARKET MAY 14 6. 58
GEKMAN INTERBANK LOAN MAY 14 4. 56
JAPANESE GENSAKI RATE MAY 14 4.56
CANADIAN FINANCE PAPER HAY 14 8. 606
INTERBANK STERLING MAY 14 10. 28
SV¥ISS INTERBANK LOAN MAY 14 4.09
FRENCH INTERBANK RATE MAY 14 7.30
NETHERLANDS INTERBANK RATE MAY 14 5.80
WELIGHTED AVERAGE FOREIGN INTEREST ®ATE MAY 14 6.75

{6=10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EUKO-DCLLAR DEPOSIT HATES: LONDON

OVEENIGHT MAY 14 6.81
7-DAX MAY 14 6.85
1-MONTH MAY 14 6. 86
3-MONTH MAY 14 6.79
6—-MONTH MAY 14 6.79
1-YEAR MAY 14 6. 86

CHART 7. SELECTED EURO-DOLLAR AND U.S5. MONEY MARKET RATES

OVERNIGHT EURO-DOLLAR DEPOSITS MAY 14 6.81
U.S. FEDERAL FUNDS MAY 14 6.87
DIFFERENTIAL MAY 14 ~-0.06
3-MONTH EURO-DOLLAR DEPOSIT RATE MAY 14 6.79
U.S. 90-DAY CD'S, SECONDARY MARKET MAY 14 6. 58
D1FFERENTIAL MAY 14 0.21
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LAST VALUE PLOTTED
SERIES NANME DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3—-NMONTH FUNDS

EURO-DOLLAR DEPOSIT MAY 14 6.79
INTERBANK STERLING (LONDON), COVERED MAY 14 6. 84
DIFFERENTIAL MAY 14 -0.05
\ U.S. COMMERCIAL PAPER ‘ MAY 14 6. 56
CANADIAN FINANCE PAPER, COVERED MAY 14 6.73
DIFFERENTIAL MAY 14 -0. 17
EURO-DOLLAR DEPOSIT HAY 14 6.79
INTERBANK DM (FRANKFURT), COVERED MAY 14 6.94
DIFFERENTIAL MAY 14 -0.15
EURO-DOLLAR DEPOSIT HAY 14 6.79
SNISS INTERBANK, COVERED MAY 14 6.86
DIFFERENTIAL MAY 14 -0.07

CHART 9. LONG TERM GOVERMENT BOND YIELDS

UNITED STATES MAY 9 7. 44
GEBMANY MAY 9 5.66
JAPAN (MONTHLY) MAY 9 4.73
SWITZERLAND MAY 2 4.30
CANADA MAY 2 9.32
FRANCE HAY 9 8. 41
NETHERLANDS (MONTHLY) FEB. 6. 84
UNITED KINGDOM MAY 9 8.61
U.S. CORPORATE
AAA BONDS FEB. 9.67
CHART 10. STOCK INDICES
UNITED STATES MAY 7 243.56
UNITED KINGDOHM MAY 7 295.86
CANADA MAY 7 302.63
GERMANY MAY 7 297.27
SWITZERLAND MAY 7 197.35
NETHERLANDS MAY 7 305.19
FEANCE : MAY 7 406.12
JAPAN MAY 7 333.68
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FEDERAL RESERVE statistical release

H.10 (512

FOR THE HEEK
\

ERDING

FOREIGN EXCHANGE RATES

BAY 16, 1986

BAY 16, 1986

purposes the following noon buying rates in New York City for cable transfers payable in foreign currencies:

The Board of Governors of the Federal Reserve System is advised that the Federal Reserve Bank of New York has certified for customs

MONETARY CORRRNCY DNITS PER DOLLAR)
COUNTRY ONIT HAY 12 BAY 13 BAY 14 HAY 15 HAY 16
sAUSTRALIA DOLLAR 74.65 73.07 71. 10 71.48 72.08
AUSTRIA SCHILLING 15.297 15.470 15.377 15.455 15.550
BELGIUN FRANC 44.470 44.900 84.700 44.880 45.150
BRAZIL CRUZADO 13.84 13.84 13.84 13.84 13.84
CANADA DOLLAR 1.3802 1.3790 1.3780 1.3755 1.3760
CHINA,P.R. TUAN 3.1935 3.1935 3. 1935 3.1935 3.1945
DENNARK KROMNE 8.0500 8.1400 8.0965 8.1325 8.1940
PINLAND BARKKA 4.9600 5.0050 4.9930 5.0140 5.1210
PRANCE PRANC 6.9270 7.0000 6.9650 7.0090 7.0450
GERHEANY D. HMARK 2.1740 2.1980 2. 1845 2.1970 2.2110
GREECE DRACHHA 136.200 138.250 137.600 137.500 138.750
BONG KONG DOLLAR 7.8085 7.8090 7.8130 7.8120 7.8120
INDIA RUPEE 12.3200 12.3200 12.3800 12.3600 12.4300
*IRELAND POUND 139.85 138.25 139. 10 138.25 137.45
ITALY LIRA 1493.00 1509.00 1503.00 1508.00 1517.00
JAPAR YER 161.15 163.00 163. 30 163.60 165. 40
HALAYSIA RINGGIT 2.5850 2.5815 2.5840 2.5900 2.5960
NETHERLANDS GUILDER 2.4490 2.4765 2.4625 2.4747 2.4900
SNEW ZEALAND DOLLAR 58.900 56.100 56.300 55.950 55.050
HORWAY KRONE 7.4350 7.5100 7. 4650 7.4830 7.5440
PORTUGAL ESCUDO 145.900 147.400 147.300 147.150 148.500
SINGAPORE DOLLAR 2.2050 2.2085 2.21680 2.2135 2.2130
*SOUTH AFRICA |RAND 47.40 46.80 46. 10 46.15 46.00
SOUTH KOREA 1] | 887.80 887.40 887.90 888.40 888.40
SPAIN PESETA 138.350 139.900 139.450 139.700 140.500
SRI LANKA ' |RUPBE 27.923 27.920 27.928 27.925 27.930
SHEDEN KRONA 7.0400 7.1000 7.0725 7.0780 7.1100
SWITZERLAND PRANC 1.8045 1.8260 1.8175 1.8290 1.8415
TAIWAN DOLLAR 38.490 38.470 38.460 38.660 38.420
THAILAND BAHT 26.230 26.200 26. 290 26.250 26.280
*0UNITED KINGDOS %OUID 154.60 153.48 153.95 153.50 152.55
MERG: :
$UNITED STATES |DOLLAR 110.85 111.89 111. 49 111.90 112.58
iiEiiiEi‘Virgi OF U.S. DOLLAR AGAINSY CUREENCIES OF OTHER G-10

#INDEX OF VEIGHTED AVERAGE
COUNTRIBS. MARCH 1973 = 100.

UEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTRIES.

SERIES REVISED AS OF AUGUST 1978. POR DESCRIPTION AND BACK DATA, SBE ®INOUEX OF THE
SEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: REVISION™ ON PAGE 700 OF THE AUGUST
1978 PEDEBRAL RESERVE BULLETIN.
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