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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 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

CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 5

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM ’ PERCENT PER ANNUM
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PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonooN

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

PERCENT PER ANNUM 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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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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CHaa?T 1. SPOT EBXCHA

WEEKLY AVERAGES
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SERIES NAME
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CHART 2. 3—-MONTH FORWARD EXCHANGE RATES, PREMIUM Gk DISCOUNT
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DATE VALUBE
MAY 28 43.92
MAY 28 0.59076
MAY 28 39.05
MAY 28 149.86
MAY 28 72.96
MAY 28 13.79
MAY 28 53.05
MAY 28 2.15019
MAY 28 0.06400
MAY 28 13.76
MAY 28 123.54
MAY 28 : 154.68
NAY 28 112.11
MAY 28 60.61
MAY 28 72.72
MAY 28 62.12
MAY 28 170.66
‘MAY 28 84.73
MAY 28 36.36
MAY 28 115.26
MAY 28 147.19
MAY 28 184.71
MAY 28 127.34
MaY 28 65. 10
MAY 28 80.03
MAY 28 66. 62
MAY 28 194.43
MAY 28 94.48
MAY 28 372.95
NAY 28 67.28
MAY 28 -1.49
MAY 28 -2.89
MAY 28 2. 44
MAY 28 -0.28
MAY 28 2.35
MAY 28 1. 11
MAY 28 2. 17
MAY 28 =4.54



LAST VALUE PLOIXED
SERIES NAME DATE VALUE

CHARY 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U S« DOLLARS PER ¥INE OUNCE MAY 28 341.16

CHART 4. CALL MONEY RATES

U. S. FEDERAL FUNDS MAY 28 6. 85
OVERNIGHT EURO—-DOLLAR DEPOSITS MAY 28 6.84
U. Ko . MAY 28 10.00
CaNADA NAY 28 8. 50
GEERMANY MAY 28 4.08
JAPAN ' MAY 28 4. 16
FRANCE MAY 28 1. 31
NETHERLANDS - MAY 28 6.59
SWITZERLAND MAY 28 5. 60

CHABT 5. 3—-MONTH INTEREST KATES

U.S- 90-DAY CD'S, SECONDARY MARKET MAY 28 6. 69
GERNAN INTERBANK LOAN MAY 28 4. 59
JAPANESE GENSAKI RATE MAY 28 4.63
CANADIAN FINANCE PAPER MAY 28 8. 41
INTERBAMNK STERLING MAY 28 9.94
SHISS INTERBANK LOAN MAY 28 4.52
FRENCH INTERBANK RATE MAY 28 7. 14
NETHERLANDS INTERBANK KATE MAY 28 5. 84
WEIGHTED AVERAGE FOREIGN INTEBREST RATE MAY 28 6.70

{(6-10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT MAY 28 6. 84
7-DAY MAY 28 6. 89
1-MONTH MAY 28 6.91
3-MONTH MAY 28 6.91
6—-MONTH MAY 28 6.91
1-IEAR MAY 28 .09

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

OVERNIGHT EURO-DOLLAR DEPOSITIS MAY 28 6. 84
0.S. FEDERAL FUNDS MAY 28 6. 85
DIFFERENTIAL MAY 28 ~-0. 01
3-MONTH EURO-DOLLAR DEPOSIT RATE MAY 28 6.91
U.S5. 90-DAY CD*S, SECONDARY MARKET BAY 28 6. 69
DIFFERENTIAL MAY 28 0.22
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LASY WALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPOSIT ' HAY 28 6.91
INTERBANK STERLING (LONDON), COVERED HAY 28 .97
DIFFERENTIAL HAY 28 -0.07
‘ UeS. COAMERCIAL PAPER HAY 28 6.68
' CANADIAN FINANCE PAPER, COVERED HAY 28 6.89
DIFFERENTIAL MAXY 28 -0.21
EURO—-DOLLAR DEPOSIT MAY 28 ¢ 6.91
INTERBANK DN (FPRANKFURT), COVERED HAY 28 .06
DIFFERENTIAL HAY 28 -0.15
EURO-DOLLAR DEPOSIT NAY 28 6.91
S¥ISS INTERBANK, COVERED NAY 28 6. 90
DIFFERENTIAL MAY 28 0.00

CHART 9. LONG TERM GOVERMEMNT BOND YIBLDS

UNITED STATES NAY 23 7.90
GERNANY NAY 23 5.87
JAPAN (MOMTHLY) MAY 23 4.98
SWITZERLAND MAY 16 4.37
CANADA MAY 23 9. 44
FRANCE MAY 23 8.12
NETHERLANDS (NONTHLY) - MARCH 6. 44
UNITED KINGDOM MAY 23 8.62

U.S5S. CORPORATE

AAA BONDS APRIL 8.79

CHAZT 10. - STOCK INDICES

s

UNITED STATES BAY 21 243.20
UNITED KI¥GDOM ' HAY 21 288.56
, CANADA MAY 21 299.85
GEBRMANY MAY 21 275.80
SNITZERLAND MAY 21 187.96
METHERLANDS HAY 21 309.99
FEARCE MAY 21 407.83
JAPAN : BAY <1 .. 348%.60
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FEDERAL RESERVE statistical release

e NAY 30, 1986
FOREIGN EXCHANGE RATES

4
POR THE MEEK ENDING MAY 30, 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:
NOMNETARY (CHRRRNECY UNI )
COUNTRY UNIT 8ATL 26 BAY 27 MAY 28 BAY 29 BAY 30
SAUSTRALIA DOLLAR 72.04 72.12 72.00 71.48
AUSTRIA SCHILLING 15.998 16.010 16.202 16.350
BELGIUM FRANC 46.480 46.580 47.080 47.480
BRAZIL CRUZADO 13.84 13. 84 13.84 13.84
CANADA DOLLAR 1.3747 1. 3755 1.3765 1.3797
CHINA,P.R. YUAN 3.2095 3.2095 3.2095 3.2191
" DEBBARK KROME H 8.4280 8. 8290 8.5125 8.6055
FINLAND NARKEKA 5.4550 5. 2625 5.2910 5.3515
FRANCE FRANC 7.2450 7.2665 7.3459 7.4060
GERBANY D. HARK ] 2.2740 2.2795 2.3055 423250
GREECE DBRACHNA 142.950 142. 000 143.200 145.000
HONG KONG DOLLAR 7.8130 7.8120 7.8060 7.8110
INDIA RUPEBE 9 12.6900 13.6300 1£2.6900 14.7700
$IRELAND POUND 133.95 133. 15 131.485 130.55
ITALX LIRA 1565.90 1563. 00 1581.400 1592.00
JAPAN IEN 169.20 169.00 171.60 174.50
HALAYSIA RINGGIT 2.6350 2.6250 2.6330 2.6400
HETHERLANDS GUILDER 2.5580 2.5610 2.5900 2.6145
S§E@ ZEALAND DOLLAR D 5§5.300 55.500 56.050 56.300
NOR&AX KROMNE 7.6950 7-.6950 7.7590 1. 8400
PORTUGAL ESCUDO 152.000 152.300 153.400 154.700
SINGARORE DOLLAR A 2.2270 2. 2250 2.22170 2.2415
¢SOUTH AFRICA RAND 42.95 43.00 42.95 42.35
SOUTHE KOREA L[} | 891.40 891. 50 891.10 891.60
.SPALN PESETA I 144.750 145. 220 146.8V0 148. 300
SRI LANKA RUPEE 27.952 <«7.932 27.938 27.933
SUEDES KROMNA 7.2630 1. 2690 7.3115 7.3905
SHITZERLAND FRANC 1.8810 1.8835 1.9088 1.9335
TALEAN DOLLAR 38.330 ) 7} 38.280 38.240
THAILAND BABY 26.4%0 26. 410 26.430 26. 480
SUNITED KINGDOM| POUND 150.55 150. 20 149. 10 147.24
8EBHO:
$UNITED STATES | DOLLAAR 115.16 11s. 116.49 117.62
#§TUDEY OF WEICHYED AVERAGE BICHANGE VALUE OF U0.S. DOLLAF AGAINSY CUREENCIES OF OTHEW G-T0
r COUNTRIES. MARCH 1973 = 100. #EBIGHTS ABE 1972-76 GLOBAL TRADE OF'EACH O# THE 10 COUNTRIES.

SERIES RRVISED AS OF AUGUST 1978. POR DESCRIPTION AND BACK DATA, SEE “INDBX OF THE
SEIGHTED-AVERAGE BXICHANGER VALUE OF THE U.S. DOLLAR: REJISION"™ ON PAGE 700 OF THE AUGUST
1978 FPEDERAL RESERVE BULLETIN.

*YALUE 1S U.S. CENTS
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