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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 H 

AVERAGES FOR WEEK ENDING WEDNESDAY 

PERCENT PER ANNUM * PERCENT PER ANNUM 
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C H A R T 3 

PRICE OF GOLD IN LONDON 
AVERAGES FOR WEEK ENDING WEDNESDAY 

_ARS PER FINE OUNCE U.S. DOLLARS PER FINE 
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CHART 4 

CALL MONEY RATES 
WEEKLY SERIES 
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CHART 5 

3-MONTH INTEREST RATES 
WEEKLY SERIES 
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C H A R T 6 

EURO-DOLLAR DEPOSIT RATES LONDON 

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 

INTEREST ARBITRAGE: 3-MONTH FUNDS 
DIFFERENTIAL: P L U S H , INDICATES FAVOR DOLLAR ASSETS 

AVERAGES FOR WEEK ENDING WEDNESDAY 

PERCENT PER ANNUM 
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LONG-TERM 
C H A R T 9 

GOVERNMENT BOND YIELDS 
WEEKLY SERIES 
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CHART 10 

INDUSTRIAL STOCK INDICES 
WEEKLY SERIES 
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LAST VALUE PLOTTED 
SERIES VASE DATE VALUE 

CHART 1 . SPOT EXCHANGE SATES AND INDICES 

WEEKLX AVERAGES, NOON BUYING SATES ( U . S . CENTS) 

GEBBAN HARK OCT. 1 4 9 . 18 
JAPANESE IEH OCT. 1 0 . 6 4 8 4 7 
OOTCH GUILDER OCT. 1 4 3 . 5 3 
DLK. POUND OCT. 1 1 4 3 . 9 0 
CANADIAN DOLLAR OCT. 1 7 2 . 0 1 
FRENCH FRANC OCT. 1 1 5 . 0 2 
S H I S S FBANC OCT. 1 6 0 . 62 
BELGIAN FBANC OCT. 1 2 . 3 7 1 6 3 
ITALIAN M B A OCT. 1 0 . 0 7 1 1 1 
SWEDISH KSONA OCT. 1 1 4 . 4 4 

I N D I C E S , BABCH 1 9 7 3 BASE BATES - 100 

GERHAN MASK OCT. 1 1 3 8 . 36 
JAPANESE TEN OCT. 1 1 6 9 . 7 9 
DUTCH GUILDEB OCT. 1 1 2 4 . 9 8 
O . K . POUND OCT. 1 5 8 . 2 0 
CANADIAN DOLLAR OCT. 1 7 1 . 7 7 
FRENCH FBANC OCT. 1 6 7 . 6 6 
SWISS FBANC OCT. 1 1 9 5 . 0 2 
BELGIAN FBANC OCT. 1 9 3 . 4 5 
ITALIAN LIRA OCT. 1 4 0 . 4 0 

WEIGHTED AVERAGE EXCHANGE VALUE I N D I C E S , BAB 1 9 7 3 = 100 
(G—10 COUNTRIES PLUS SWITZERLAND) 

U . S . DOLLAR OCT- 1 1 0 7 . 16 
GSBBAN BARK OCT. 1 1 5 7 . 3 7 
JAPANESE TEN OCT. 1 9 2 . 2 8 
DUTCH GUILDER OCT. 1 3 4 . 5 4 
U.K. POUND OCT. 1 5 8 . 4 3 
CANADIAN DOLLAR OCT. 1 7 4 . 17 
FRENCH FRANC OCT. 1 6 8 . 7 4 
SWISS FRANC OCT. 2 1 0 . 2 6 
BELGIAN FRANC OCT. 1 9 8 . 6 1 
ITALIAN LIRA OCT. 1 3 9 . 9 6 
SWEDISH &BONA OCT. 6 6 . 6 0 

T 2 . 3-MONTH FORWARD EXCHANGE RATES, PREHIUH OB DISCOUNT 

CANADIAN DOLLAR OCT. 1 - 2 . 4 8 
0 . fU POUND OCT. 1 - 4 . 5 8 
GERHAN HARK OCT. 1 1 . 5 1 
FRENCH FBANC OCT. 1 - 2 . 0 6 
SWISS FRANC OCT. 1 1 . 9 7 
DUTCH SOILDEB OCT. 1 0 . 7 1 
JAPANESE TEN OCT. 1 0 . 6 8 
ITALIAN LIRA OCT. 1 - 5 . 3 4 Digitized for FRASER 

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



SERIES NAME 
LAST 7ALOE PLOTTED 

DATE VALUE 

CHABT 3 . GOLD PB1CE XH LONDON, AFTEBNOON FIXING 

0 . S . DOLLARS PER FINE OUNCE OCT. 1 4 2 7 . 5 2 

CHABT 4 . CALL HONEY BATES 

O . S . FEDERAL FUNDS 
OVEHNIGHT EURO-DOLLAB DEPOSITS 
0 . K» 
CANADA 
GERMANY 
JAPAN 
FRANCE 
NETHERLANDS 
SWITZERLAND 

OCT. 
OCT. 
OCT. 
OCT. 
OCT. 
OCT. 
OCT. 
OCT. 
OCT. 

6 . 9 8 
6 . 3 6 
8.68 
7 . 7 5 
4 . 3 0 
# . 7 4 
7 . 2 5 
5 . 4 4 
1-00 

CHART 5 . 3-HONTH INTEREST BATES 

U . S . 90-DAY C D ' S , SECONDARY MARKET OCT. 1 5 . 7 8 
GEBHAN INTERBANK LOAN OCT. 1 4 . 5 3 
JAPANESE GENSAKI BATE OCT. 1 4 . 7 6 
CANADIAN FINANCE PAPER OCT. 1 8 . 4 5 
INTEBBABK STERLING OCT. 1 1 0 . 7 1 
S 8 I S S INTERBANK LOAN OCT. 1 4 . 0 5 
FRENCH INTERBANK BATE OCT. 1 7 . 1 5 
NETHERLANDS INTEBBANK BATE OCT. 1 5 . 2 8 
8EIG8TED AVERAGE FOBEIGN INTEREST BATE OCT. 1 6 . 4 7 

(G-10 COUNTRIES FLOS SWITZERLAND) 

CHART 6 . EURO-DOLLAR DEPOSIT RATES: LONDON 

OVERNIGHT OCT. i 6 . 3 6 
7-DAY OCT. 1 6 . 0 1 
1-HO NTH OCT. 1 5 . 9 9 
3-MONTH OCT. 1 5 . 9 9 
6-HONTH OCT. 1 5 . 9 8 
1-YEAB OCT. 1 6 . 1 4 

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

OVERNIGHT EUBO-DOLLAfi DEPOSITS OCT. 1 6 . 3 6 
U . S . FEDERAL FUNDS OCT. 1 6 . 0 8 
DIFFERENTIAL OCT. 1 0 . 2 8 

3-MONTH EUSO-DOLLAR DEPOSIT BATE OCT. 1 5 . 9 9 
U . S . -90-DAY CD'S* SECONDARY MARKET OCT. 1 5 . 7 8 
DIFFERENTIAL OCT. 1 0 . 2 1 
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SEMES NAME 
LAST VALUE PLOTTED 

DATE VALUE 

CHART 8 . INTEREST ARBITRAGE, 3-HONTH FUNDS 

EURO-DOLLAR DEPOSIT OCT. 1 5 . 9 9 
INTERBANK STERLING (LONDON), COVERED OCT. 1 6 . 0 1 
DIFFERENTIAL OCT. 1 - 0 . 02 

U . S . COMMERCIAL PAPER OCT. 1 5 . 7 7 
CANADIAN FINANCE PAPER, COVERED OCT. 1 5 . 9 2 
DIFFERENTIAL OCT. 1 - 0 . 15 

EURO-DOLLAR DEPOSIT OCT. 1 5 . 99 
INTERBANK DM (FRANKFORT), COVERED OCT. 1 6 . 0 6 
DIFFERENTIAL OCT. 1 - 0 . 0 7 

EURO-DOLLAR DEPOSIT OCT. 1 5 . 9 9 
SBISS INTERBANK, COVERED OCT. 1 6 . 0 4 
DIFFERENTIAL OCT. 1 - 0 . 0 5 

CHART 9 . LONG TERM GOVERMENT BOND YIELDS 

UNITED STATES 
GERMANY 
JAPAN (MONTHLY) 
SWITZERLAND 
CANADA 
PRANCE 
NETHERLANDS (MONTHLY) 
UNITED KINGDOM 

S E P T . 2 6 
S E P T . 2 6 
S E P T . 2 6 
S E P T . 19 
S E P T . 19 
S E P T . 2 6 

JULY 
S E P T . 2 6 

8 . 5 2 
5 . 7 9 
4 . 9 7 
4 . 2 5 
9 . 4 9 
8 . 4 7 
6.22 

10.00 
U . S . CORPORATE 

AAA BONDS JUNE 9 . 13 

CHART 1 0 . STOCK INDICES 

UNITED STATES 
UNITED KINGDOM 
CANADA 
GERMANY 
SWITZERLAND 
NETHERLANDS 
PRANCE 
JAPAN 

S E P T . 2 4 2 4 1 . 4 8 
S E P T . 2 4 2 7 8 . 0 0 
S E P T . 2 4 2 9 8 . 8 4 
S E P T . 2 4 2 8 9 . 2 3 
S E P T . 2 4 1 8 3 . 1 7 
S E P T . 2 4 3 4 4 . 7 0 
S E P T . 24 3 9 0 . 2 2 
S E P T . 2 4 3 9 2 . 7 0 
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FEDERAL RESERVE statistical release 
• n Q * G O f t > - i 

OCTOBER 3 , 1986 H.10 (512) 

FOREIGN EXCHANGE RATES 

FOB IMS tr&EX ENDING OCTOBER J , 1986 
« 

The Board of Governors of the Federal Reserve System Is advised that the Federal Reserve Bank of New Yerk has certified for customs 
, purposes the following noon buying rates In New York City for cable transfers payable In foreign currencies: 

V 

COO*TBI 
MONETARY 

OMIT 
FCOBBBBCI OMITS PKB DOLI.LFI 

COO*TBI 
MONETARY 

OMIT SEP. 29 SEP. 30 OCX. 1 OCT. 2 OCT. 3 

•AUSTRALIA DOLLAR 6 2 . 7 5 6 2 . 7 9 6 3 . 08 6 3 . 10 6 3 . 4 3 
AOSTBIA SCHILLING 1 4 . 2 5 0 1 4 . 2 7 0 1 4 . 2 3 0 1 4 . 1 2 7 1 4 . 0 8 3 
BELGIUM FRANC 4 2 . 0 1 0 42 .Q60 4 1 . 9 4 0 4 1 . 6 3 0 4 1 . 4 5 0 
BRAZIL CSOZADO 1 3 . 8 4 1 3 . 8 4 1 3 . 8 4 1 3 . 8 4 13 .84 
CA1ADA DOLLAR 1 . 3 8 8 4 1 . 3 8 8 8 1 . 3 8 8 0 1 . 3 8 8 0 1 . 3 8 6 5 
CIINA.P.FI . YOAN 3 . 7 2 4 0 3 . 7 2 4 0 3 . 7 2 * 0 3 . 7 2 4 0 3 .724Q 
DENMARK KROMB 7 . 6 5 6 0 7 . 6 6 1 0 7.63QO 7 . 5 8 3 5 7 . 5 5 5 0 
FIBLAID MARKKA 4 . 9 1 6 0 4 . 9 1 3 5 4 . 9 0 7 5 4 . 1 2 7 5 4 . 8 8 0 0 
FBA1CB FRANC 6 . 6 3 3 0 6 . 6 4 1 0 6 . 6 2 2 5 6 . 5 7 6 0 6 . 5 4 6 0 
GERMANY D. MARK 2 . 0 2 5 5 2 . 0 2 7 2 2 . 0215 2 . 0 0 6 5 1 . 9 9 9 5 
GEBBCB DRACHMA 1 3 5 . 1 0 0 1 3 5 . 3 0 0 1 3 5 . 2 5 0 1 3 4 . 3 0 0 1 3 4 . 4 5 9 
BOMS KONG DOLLAR 7 . 8 0 2 5 7 . 8 0 2 0 7 . 8 0 4 0 7 . 8 0 2 0 7 . 7 9 6 5 
INDIA ROPSE 1 2 . 7 8 0 0 1 2 . 7 7 0 0 1 2 . 8 0 0 0 1 2 . 8 1 0 0 12 .7700 

•IRELAND POOMD 1 3 5 . 1 2 1 3 5 . 0 8 1 3 5 . 6 8 1 3 6 . 2 0 136 .58 
ITALY LIBA 1 4 0 1 . 5 0 1 4 0 2 - 0 0 1 3 9 8 . 0 0 1 3 9 0 . 9 0 1383 .50 
JAP AM ZEN 1 5 3 . 6 5 1 5 4 . 3 5 1 5 4 . 1 5 1 5 3 . 9 2 154 .17 
BALAZSIA RIMGGIT 2 . 6 3 2 0 2 . 6 2 5 5 2 . 6 2 8 0 2 . 6 2 8 * 2 . 6 2 6 0 
NETBBBLAMDS GUILDER 2 . 2 8 5 0 2 . 2 9 0 0 2 . 2 8 4 0 2 . 2 6 7 5 2 . 2 5 9 5 

*NE8 ZEALAND DOLLAR 4 9 . 1 5 0 4 8 . 8 2 0 4 8 . 8 2 0 5 0 . 2 5 0 5 0 . 5 3 0 
M0B1AI KRONE 7 . 3 7 5 0 7 . 3 6 0 0 7 . 3 8 5 0 7 . 3 5 1 0 7 . 3 6 0 0 
POBTOGAL BSCODO 1 4 7 . 3 5 0 1 4 7 . 0 5 0 1 4 7 . 0 5 0 1 4 6 . 1 5 0 1 4 5 . 9 0 0 
SINGAPORE DOLLAR 2 . 1 7 2 5 2 . 1 7 2 0 2 . 1 7 2 0 2 . 1 7 0 5 2 . 1 7 0 5 

•SOOTH AFRICA RAND 4 5 . 1 0 4 4 . 8 5 4 4 . 6 0 4 4 . 8 5 4 4 . 9 0 
SOOTH KOREA HON 8 8 2 . 4 0 8 8 1 . 0 0 8 8 1 . Q 0 8 8 1 . 9 0 8 8 1 . 1 0 
SPAIM PESETA 1 3 3 . 5 0 0 1 3 3 . 5 0 0 1 3 3 . 2 0 0 1 3 2 . 7 5 0 132 .200 
SMI LAMKA BOPBB 2 8 . 3 5 5 2 8 . 3 5 7 2 8 . 3 5 7 2 8 . 3 5 5 2 8 . 3 6 3 
SMEDEI KROMA 6 . 9 2 1 0 6 . 9 1 0 0 6 . 9 0 7 0 6 . 8 7 9 * 6 . 8 5 5 9 
SMITZERLAMD FSANC 1 . 6 4 1 0 1 . 6 4 7 0 1 . 6 4 0 5 1 . 6 2 6 5 1 . 6 2 0 5 
TAISAM DOLLAR MA 3 6 . 7 9 0 3 6 . 7 8 0 3 6 . 7 5 0 3 6 . 7 4 0 
TBAILAID BAIT 2 6 . 0 9 0 2 6 . 9 8 0 2 6 . 1 1 0 2 6 . 1 0 0 2 6 . 1 0 0 

•DBITBD KINGDOM POOMD 1 4 3 . 3 0 1 4 4 . 6 8 1 4 4 . 4 9 1 4 3 . 4 0 # 4 4 . 2 5 

M3M0; ' 
•SMITBD STAXES DOLLAR 1 0 6 . 8 9 1 0 6 . 9 1 1 0 6 . 7 2 1 9 6 . 3 0 105 .96 

t X I D I X OF UEIUM: PEN AVBRAUE BXCHAIGJT F1L U* o r 0. S. DOLLAR AGAINST C e i M i t l C I B S OF 09BB1 6 - 1 6 
COHITXIBS. MARCH 1973 = 1 0 0 . M I G H T S A M 1 9 7 2 - 7 6 GLOBAL I E AD I OF BAG* OF THB 1« C 00 I T t I B S . 
SEXIBS 1EWISBD AS OF A1GBST 1 9 7 8 . FOB SESCRIPt lOM A I D BACK DATA. S I B " I l D S X OF THB 
VEIGHTSD-AYERAG* BXCHAMGB YAL0B OF THB V . S . DOLL A l l B E t l S I O N * ON PAGB 70Q OF THB A060SX 
1978 FEDERAL X2SB1VB B 0 L L 8 T I * . 

•VAJMUt I S M . S . CENTS 
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