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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
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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
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM

PERCENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM

CHART 6

EURO-DOLLAR DEPOSIT RATES LonDoN

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

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

~ PERCENT PER ANNUM
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PERCENT PER ANNUM

LONG-TERM GOV

CHART O

ERNMENT 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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SERIES NAME

CHART 1. SPOT EXCHANGE RATES AND INDICES

WEEKLY AVERAGES,

NOON BUYING RATBS (U.S. CENTS)
GERMAN HARK
JAPANESE YEN
DUTICH GUILDER
U. k. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SHEDISH KRONA

INDICES, MARCH 1973 BASE BATES = 100

GERNAN MARK
JAPANESE YEN
DUTCH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCH FRANC
SWISS FRANC
BELGIAN FRANC
ITALIAN LIRA

LAST VALUB PLOTTED

WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100

{G-10 COUNTRIES PLUS SHITZERLAND)

0.S. DOLLAR
GERBAN HARK
JAPANESE YEN
DUZICH GUILDER
U.X. POUND
CANADIAN DOLLAR
FRENCH FRANC
SH8ISS FRANC
BELGIAN FRANC
ITALIAN LIRA
SUEBDISH KRONA

CHART 2. 3-NOMTHE FORWVARD EXCHANGE RATES, PREBIUN OR DISCOUNT

Digitized for FRASER
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CANADIAN DOLLAR
J.K. POUND
GERMAN HARK
FRENCH FRAXC
SRISS FRANC
DGTCH GUILDER
JAPANESE YEX
ITALIAN LIRA

Federal Reserve Bank of St. Louis

DATE VALUE
MAY 21 44.99
HAY 21 0. 59924
MAY 21 39.93
MAY 21 152.26
MAY 21 72.82
MAY 21 14. 12
MAY 21 53.98
MAY 21 2.20325
MAY 21 0. 06555
MAY 21 14.02
MAY 21 126.55
MAY 21 156.90
MAY 21 114.04
MAY 21 61.58
MAY 21 72.58
MAY 21 63.62
MAY 21 173.68
MAY 21 86.82
MAY 21 37.24
HAY 21 113.12
MAY 21 148.84
HAY 21 184.61
MAY 21 128.39
MAY 21 65.18
HAY 21 78.60
MAY 21 67. 30
MAY 21 1948.98
¥AY 21 95. 44
HAY 21 38.33
MAY 21 07.52
1AY 21 -1.52
HAY 21 -3.09
MAY 21 2. 40
MAY 21 -0. 22
MAY 21 2. 48
AAY 21 .09
HAY 21 .27
BAY 21 -4.87



LA

LAST VALUE PLOTTER
SEBRIES NAME ' DATE YALUE

CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U. Se DOLLARS PER FINE OUNCE MAY 21 340.68

CHART 4. CALL BHOMNEXY RATES

U. S« FEDEBAL FUNDS MAY 21 6.87
OVERNIGHT EURO-DOLLAR DEPOSITS MAY 21 6.88
U. Ko MAY 21 10.72
CANADA MAY 21 8.50
GERBANY HMAY 21 4.02
JAPAN HAY 21 4. 09
FRARCE MAY 21 7.25
NETHERLANDS NAY 21 6. 41
SWITZERLAND MAY 21 1. 00

CHART 5. 3-MONTH INTEREST RATES

U.S. 90-DAY CD'S, SECONDARY MARBRKET HAY 21 6.73
GERNAN INTERBANK LOAN MAY 21 4. 60
JAPANESE GENSAKI RATE - MAY 21 4.57
CABADIAN FINANCE PAPER HAY 21 8.50
INTERBANK STERLING MAY 21 10.20
SHISS INTERBANK LOAN MAY 21 4.42
FRENCH INTERBANK RATR BAY 21 7.05
HETHERLANDS INTERBANK RATE BAY 21 5.88
WEIGHTED AVERAGE FOREIGE INTEREST RATE MAY 21 6.74

(6-=10 COUNTRIES PLUS SWITZEBLAND)

CHART 6. EURO-DOLLAR DEPOSIT RATES: LOBDON

OVERNIGHY MAY 21 6.88
7-DAY MAY 21 6.93
+BONTH NAY 21 6. 95
3~-MONTH HAY 21 6.98
6-BONTH NAY 21 7.00
1—-YEAR HAY 21 7. 14

CHART 7. SELECTED BURO-DOLLAR AND U.S. MONEY HARKET RATES

OVERNIGHY EURO-DOLLAR DEPOSITS BAY 21 6.88
U.S. FEDERAL FUNDS BAXY 21 6.87
DIFFERENTIAL MAY 21 0.01
3~-BONTH EURO~DOLLAR DEPOSIT RATE HAY 21 6.98
0.S. 90-DAY CD*s, SECONDARY HARKET BAY 21 6.73

DIFFERENTIAL HAY 21 0.25
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LAST VALUE BLOTTED
SERIES NAME DATE YALUE

CHART 8. INTEREST ARBITRAGE, 3~MONTH FUNDS

EURO~DOLLAR DEPOSIT MAY 21 6. 98
INTERBANK STERLING (LOXNDON), COVERED MAY 21 2.903
DIFFERENTIAL MAY 21 -0.05
U.S. CONMERCIAL PAPER MAX 21 6.68
CANADIAN FINANCE PAPER, COVERED BAY 21 6. 95
DIFFERENTIAL MAY 21 -0.27
EURO-DOLLAR DEPOSIT HAY 21 6.98
INTERBANK DN (FRANKFURT) , COYERED MAY 21 7.03
DIFFERENTIAL MAY 21 -0.05
EURO-DOLLAR DEPOSIT MAY 21 6.98
SNISS INTERBANK, COVERED MAY 21 6.92

DIFFERENTIAL MAY 21 0.06

CHART 9. LONG TERN GOVERMENT BOND YIELDS

UNITED STATES NAY 16 1.75
GERMANY HAY 16 5.87
JAPAN (MONTHLY) MAY 16 4.89
SWITZERLAND MAY 2 4.30
CANADA HAY 9 9.29
FRANCE MAY 9 841
NETHERLANDS (MONTHLY) HARCH 6. 44
ONITED KINGDOM MAY 16 8.61

U.S. CORPORATE

. AdA BONDS FPEB. 9.67

t CHART 10. STOCK INDICES

UNITED STAIES MAY 14 245.38
UNITED KINGDOM MAY 14 290.21
CANADA HAY 1§ 304.78
GERNANY BAY 14 285.88
SWITZERLAND MAY 14 193.19
NETHERLANDS MAX 14 296.06
FRANCE BAY 14 #10.65
JAPAN BAXY 18 333.52
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FEDERAL RESERVE statistical release

H.10 (512)

FOREIGN EXCHANGE RATES

FOR THE WEEKX EEDIXNG

BAY 23, 1986

MAY 23, 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 cabie transfers payable in foreign currencies:

BONEYARY 3
COURTRY UNIT NAY 19 HAY 20 HAY 21 HAY 22 HAY 23
$AUSTRALIA DOLLAR 72.62 72.32 72.03 71.38 71.73
AUSTIRIA SCHILLING 15.653 15.750 15.750 16.025 15.998
BELGIUS FRANC 45.410 45.740 45.770 46.510 46.460
BRAZIL CRUZADO 13.84 13.84 13. 84 13.84 13.84
CANADA DOLLAR 1.3770 1.3715 1. 3665 1.3640 1.3680
CHINA, P.B. YUAN 3. 1999 3.1999 3.2063 3.2063 3.2095
DENMBARK KROMNE 8.2470 8.3000 8. 3220 8.4375 8.4425
FPINLAND HARKKA 5.1440 5.1600 5. 1750 5.2510 5.2640
PRANCE FRANC 7.0830 7. 1400 7. 1430 7.2600 7.2450
GERAANY D. HARK 2.2240 2.2410 2.2425 2.2790 222760
GREECE DRACHNA 138.750 140. 400 181.200 182.300 143. 100
BONG KONG DOLLAR 7.8120 7.8 140 7.8125 7-.8190 7.8170
IBDIA RUPEE 12. 4600 12.48200 12. 5000 12.5700. 12. 6400
S$IRELAND POUND 136.60 136.00 135.70 133.50 133.60
ITALX LIRA 1527.00 1537.50 1539.00 1563.00 1559.00
JAPAN XEN 168.15 168.60 168.77 169.30 169.60
BALAXSIA . RINGGIT 2.6110 2.6175 2.6110 2.6220 2.6250
BETHERLANDS GUILDER 2.5058 2.5355 2.5260 2.5640 2.5600
SNEN ZEALAND DOLLAR $5.600 35.800 55..500 55.300 55.400
HORUAX KROME 7.9730 7.5925 7.6110 7.6880 7.7100
PORTUGAL BSCUDO 149. 100 149.950 150. 100 152.9000 152.200
SINGAPORE DOLLAR 2.2280 2.2305 2.2270 2.2250 2.2300
$SOUTH AFRICA RAXD 44.75 44.05 44.00 43.80 44.00
SOUTH KOREA [0} ] 888.90 888.40 889.40 889.40 889.90
SPAIN PESETA 141.050 1842.100 142.250 144.800 144.300
SRI LANKA RUPEE 27.955 27.9582 27.962 27.962 27.962
o« SHEEDEN KRONA 7.1250 7.1675 7.1910 7.2600 7.2680
SWITZERLAND FRAKC 1.8605 1.8680 1.8635 1.8910 1.8850
TALEAN DOLLAR 38.410 ¥A 38. 380 38.370 38.360
THAILAND BAlY 26.370 26.330 26. 360 26.360 26.360
$ $UBITED KINGDOS| POUND 151.77 151.82 151.65 189.28 149,40
8ENO:
SUBITED STATES |DOLLAR 113.35 113.89 113. 92 115.32 115.25
¢INDEX OF NEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAE AGAINSYT CUNNENCIES OF OTHER G-10
COUNTRIBS. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTRIES.

SERIES REVISED AS OF AUGUSY 1978. FOR DESCRIPTION AND BACK DATA, SEE “INDEX OF THE
SEIGHTED—-AVERAGE EXCHANGE FVALUE OF THE U.S. DOLLAR: RBJISIOI' OM PAGE 700 OF THE AUGUST
1978 FEDERAL RESERVE BULLETIN.

*VALDER 1S U.S. CEBNTS
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