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CHART 1

SPOT EXCHANGE INDICES

DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
AVEFAGES FOR WEEK ENDING WEDNESDAY
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PERCENT PER ANNUM
4
CANADIAN DOLLAR

CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY
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U.S. DOLLARS PER FINE OUNCE

CHART 3

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY

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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PERCENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonDoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM 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

PERCENT PER ANNUM
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PERCENT PER ANNUM
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LONG-TERM GOVERNMENT BOND YIELDS

UNITED STATES

WEEKLY SERIES

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES
NEEKLY SERIES

RATIO SCALE RATIO SCALE
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LAST VALUE PLOTTED
SEBRIES NAKE DATE VALUE

CHART 1. SPOT EXCHANGE RATES AKD INDICES

WEEKLY AVERAGES, NOON JUYING RATES (U.S. CENTS)

GERMAN MARK NOV. 26 49.83
JAPANESE YEN NOV. 26 0.61240
DUTCH GUILDER NOV. 26 44.10
U. K. POUND NOV. 26 142.08
CANADIAN DOLLAR NOV. 26 72.16
FksNCH FRANC NOV. 26 15.22
SWISS FRANC ROV. 2o 59.73
buLGIAN FRANC NOV. 26 2.39703
ITALIAN LIRA NOV. 26 0.07194

SWEDISH KxONA - NOV. 206 14.39

INDICEBS, MARCH 1973 BASE RATES = 100

GERXAN MARK ¥OY. 26 140.17
JAPALKESE YEN ECF. 26 16C.35
DUTCH GUILDER NOV. 26 126.61
U. K. POUND KOV. 26 57.47
CANADIAN DOLLAR NOV. 26 71.92
PRENCH PRANC KOV. Z6 68.58
SWISS FRANC NOV. 26 192.15
BELGIAN FRAXNC NOV. 26 94.45
ITALIALF LIRA EOV. 26 40.87

WZIGH12D AVERAGE EXCHANGE VALUE INDICES, MAR 1973 = 100
{(6=-10 COUNTRIES PLUS SWITIZERLAND)

U.S. DOLLAR §OV. 26 107.43
GEERNMAKE MAEK EOV. 26 160.22
JAPANESE YEN BOovV. 26 180.74
DUTICH GUILDER EO¥. 26 136.70
U.K. POUND ¥0V. 26 57.74
CANADIAK DOLLZAR KOV. 26 74.49
FRENCE FRAERC BOV. 26 . 69.93
S¥ISS FBRAKRC NOV. 26 207.49
52LGILE FRAKC B0V« <o 59.893
ITALIAE LIRA KOV. Zb 40.55
SYEDISH KEOXNA NOV. 26 66.54

CEABT Z. 3-MONTH FOBRWARD EXCHANGE EATBS, PREMIUM UK DISCOURT

CLEADILY UOLLAE EOV. 26 -2. 34
J.K. rOUKD NOV. <6 -5.05
GEREAN HAxK NCV. 26 1. 32
FReNCH FEAKNC NOV. 26 -2.07
SWISS FRANC §OV. 26 2. 14
JUICH GUILDEE XOVa. 26 0. 44
JAPANESE YEN BOV. 26 C1.48
LATALIAN LIEA ¥OV. 26 -4.57
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LAST YALUE PLOTTED
SERIES NAME DATE VALUR

CHART 3. GOLD PRICE IN LONDON, AFTERFOON FIXING

U.S. DOLLARS PER FINE OUNCE NOY. 26 385.08

CHAKT 4. CalL MONEY RATES

U.S. FEDERAL FUNKDS NOV. 2o 6.00
OVERNIGHT EUBRO-DOLLAR DEPOSITS NOV. 26 5.96
U. K. NOV. 26 9.98
CANADA : - NOV. 26 7.75
GESMANY NOV. 26 4.32
JAPAN ROV. 26 . 3.59
FRANCE NOV. 26 7.06
NETHERLANDS NOV. 26 5.50
SeI'LY4ERLAND EOV. 26 3. 20

CHART 5. 3-MONTH INTLREST KATES

U.S. 90-DAY CD'S, SECONDARY HMARKET BOV. 26 5.76
GE4MAN INTERBANK LOAN KOV. 20 4.70
JAPANESE GENSAKI EKATE NOV. 26 4.41
CANADIAN FINANCE PAP:Zkx NOV. 26 8.32
INTERBANK STZRLING NOV. 26 11.25
SWISS INTEBRBANK LOAN - §OV. 26 3.88
FRENCH INTERBANK KALL NOV. 26 7.51
NuTHERLAKDS INTZEBANK EATE EOV. <o 5.50
¥ELGHIED AVERAGE FOREIGN INIEREST RATE ¥OV. Zo 6. 60

{G-10 COUNTRIES PLUS SWITZERLAEKD)

CHAKY 6. sURO-DOLLAR DEPOSIT RATES: LOKDOFN

OVEENIGHT BOV. 26 5. 96

7-DaY ‘ KO0v¥. 206 5. 54
1-%0X5TH §0V. 26 5. 98
3-40NTH NOV. 26 5.98
6~ 8OXNTH NOV. <o 5.95
1-YZAR ¥OoV. Zo 6.00

<

CHarY 7. SZLECTED EURC—~DOLnLAX AND U.S. BONEY KEARXZT RATES

t

OYEaNIGHT EURO-ODQOLLAR [EPOSLITS ¥0V. 26 5. 9¢c
U.S. FEDEEAL FUNDS BOV. 26 €.00
DIFFERENTIAL NOY. 26 -0.04
3-%UNTH EURO-DOLLAR DEPOSIT RATE EOV¥. 2o 5.59
UsS. 90-DAY CD'S, SECONDARY XARKET §0V. 2o 5.76
DIFFZEENTLAL ¥G7. 26 .23
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHABEY o. INTEREST ARBITRAGE, 3—-MONTH FUNDS

EURG—-DOLLAR DEPOSIT NOV. 26 5.99
INTExBbANK STE&LING (LONDON), COVERED NOV. 26 6.006
DIFFERENTIAL NOV. 26 -0.07
U.S. COMMERCIAL rAPEK NOV. 26 5.79
CANADIAN FINANCE PAPER, COVEHED NOV. 26 5.93
DIFFERENTIAL KOV. 26 ~-0. 14
EURO-DOLLAR DEPOSIT NOV. <26 S« 99
INTEKBANK DM (FRANKFURT), COVERED NOV. 26 6.04
DIFFERENTIAL NOV. 26 -0.05
c£URO-DOLLAR DEPOSIT NOV. 26 5.99
S¥ISS IRTEEBANK, COVERED NOV. JZo 6.03
DIFFOURENTIAL NOV. 26 -0.05

CHART 9. LONG TERM GOVEKMENT BOND YIELDS

UNITED STATES NOV. 21 7.21
GERMANY NOV. 21 6.00
JAPAN (MONTHLY) NOV. 21 4. 80
SWITZERLAND NOV. 14 4.15
CANADA NOV. 21 9.30
FRANCE NOV. 21 9. 14
NrTHLELAKDS (XONTHLY) oCcT. 6. 22
UNITED KINGDON NOV. <21  10.39

U.S. COKPCRATE

Aaa BONDS JUNE 9.13

CEax® 10. STOCK INLICES

UNITED STATES NOV. 19 244.39
UNITED KINGDOX KOV. 19 276.75
CakalDa KOv. 19 297.13
GEEMANY NOY. 19 282.62
SEITLERLAND ¥OV. 19 191.01
SLTHZBLANDS NOV. 19 334.13
PRANCE EQY¥. 19 380.60
JAFAN BOV. 19 376.47
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FEDERAL RESERVE statistical release

H.10 (512)

FOREIGN EXCHANGE RATES

POR THE HEEK ENDING NOVEMBER 28, 1986

MOVEMBER 28,

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 payabie in foreign currencies:

BONETARY (CURRENCY OEITS PER DOLLAR)
COUNTRY UORKIT NOV. 24 NOoV. 25 NOV. 26 NOV. 27 NOV. 28
*AUSTRALIA DOLLAR 64.52 64.75 65.05 65.04
AUSTR1A SCHILLING 14.217 14.035 14.020 13.894
BELGIUN FRANC 41.990 41.440 41.400 41.050
BRALIL CERUZADO 14.09 -14.09 14.09 14.20
CANADA DOLLAR 1.3859 1.3858 1. 3853 1.3840
CHIEL,P.K. YORY 3.7314 3.7314 3.7314 . 3.7314¢
DBEBAERK KEOER T.6360 7.5400 7.53580 B 74533
FIBLAND BARKKA 4.9650 4.9150 4.9200 . 4.8900
PRANCE FRANC 6.6090 6.5310 6.5235 6.4550
GERMANY D. KARK 2.0195 1.9935 1.9915 (o) 1.9730
GREECE DRACHKEA 139.750 138. 150 138. 950 137.700
HONG KONG DOLLAR 7.7945 7.7880 7.7860 7.7845
IBDIA RUPEE 13.1400 13.1200 13.1100 L 13. 1000
*IRELAND POUND 134.92 136.50 136.60 137.87
ITALY LIRA 139¢.00 1381.00 1380.00 1368.00
JAPAN YTEN 104.18 162.55 162.95 I 162.05
HALAYSIA BRIKGGIT 2.6070 26035 2. 6035 2.6020
NETHERLANDS GUILDER 2.4812 22540 2. 2485 22310
*RE8 LEALAND DOLLAR - 51.750 52.000 52.080 D 51.080
EOEKELY KRCEER 7.58350 7.5800C 7.5600 7.511¢C
PCRIDGAL ESCUDO 149.900 148.550 1464 300 147.600
SIEGAPORE DOLLAR La 1965 2.1890 2. 1830 A 2. 1955
*SOUTH AFRICA RAND 44,22 44.30 44.60 45.05
SCUTH KOEEA 20FE bl2.80 872.90 871« 50 870. 30
SP4LIN PESETA 135.850 135.450 134. 450 I 133.490
SRI LAKERA AUPEE 284450 28.488 28.482 28.508
SREDEX KROKA 0.9750 6.9100 049225 $.8775
SEITLEEBLAMD FRAKRC 1.6500 1.6585 1. 6600 1. 6430
TAIRAN DOLLAR 3c0.360 36.350 3o. 340 XA
TEAILAXD 35552 26.310 L6300 £5. 250 460250
*JEITED KINGDOX. POUXKD 141.%> 142.22 i43. 15 183.35
MEMO:
$UBITED STATES | DOLLAR 107.98 166.89 106.78 0.25 1¢6. 04
#INDEY OF WEBIGHTZD AVEEAGE EBXICGARGE VALUE OF U.S5. DOLLZXE AGAIESYT CUHKEECIES OF OTHER G-1U0
COUNTRIES. EABCH 1973 = 100. #EIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF TBE 10 COUNTRIES.

SERIES BEVISED LS CF AUGUST
EEIGHETED-AVEERAGE EILCHAKGE velLis OF

1570,

1978 FEDERAL KESEEVE BULLEBTIN.

*VALUE IS U.S.
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