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CHART 7 
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WEEKLY SERIES 

RATIO 

UNITED KINGDOM 
UNITED STATES 

NETHERLANDS SWITZERLAND 

FRANCE 

1984 1986 

- -

GERMANY 
-

</| | | I I I I I I I I I I I I I I 

~~ i CANADA 

-

I I I I I I I I I I I I I I I I I I I I I I I I I 

1984 1986 

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



SERIES NAME 

T 1 - SPOT EXCHANGE BATES AND INDICES 

LAST VALUE PLOTTED 
DATE VALUE 

# 

MEEKLY AVERAGES, NOON BUYING BATES ( U . S . CENTS) 

GERMAN MARK 
JAPANESE YEN 
DUTCH GUILDER 
U.K. POUND 
CANADIAN DOLLAR 
FRENCH FRANC 
S 8 I S S FRANC 
BELGIAN FRANC 
ITALIAN LIRA 
SWEDISH KfiONA 

I N D I C E S , MARCH 1 9 7 3 BASE RATES = 100 

GERMAN MARK 
JAPANESE YEN 
DUTCH GUILDER 
ILK- POUND 
CANADIAN DOLLAR 
FRENCH FRANC 
SWISS FRANC 
BELGIAN FRANC 
ITALIAN LIRA 

WEIGHTED AVERAGE EXCHANGE VALUE I N D I C E S , MAR 1 9 7 3 
( G - 1 0 COUNTRIES PLUS SWITZERLAND) 

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

DEC. 3 1 5 1 . 4 5 
DEC. 3 1 0 . 6 2 7 9 5 
DEC. 3 1 4 5 . 5 2 
DEC. 3 1 1 4 6 . 9 3 
DEC. 3 1 7 2 . 3 6 
DEC. 3 1 1 5 . 5 5 
DEC. 3 1 6 1 . 5 2 
DEC. 3 1 2 . 4 7 0 4 8 
DEC. 3 1 0 . 0 7 3 9 2 
DEC. 3 1 1 4 . 6 9 

DEC. 3 1 1 4 4 . 7 2 
DEC. 3 1 1 6 4 . 4 2 
DEC. 3 1 1 3 0 . 6 8 
DEC. 3 1 5 9 . 4 3 
DEC. 3 1 7 2 . 12 
DEC. 3 1 7 0 . 0 6 
DEC. 3 1 1 9 7 . 9 2 
DEC. 3 1 9 7 . 3 5 
DEC. 3 1 4 1 . 99 

100 

DEC. 3 1 1 0 4 . 6 7 
DEC. 3 1 1 6 2 . 43 
DEC. 3 1 1 8 1 . 6 7 
DEC. 3 1 1 3 8 . 3 4 
DEC. 3 1 5 8 . 5 8 
DEC. 3 1 7 3 . 0 9 
DEC. 3 1 7 0 . 0 0 
DEC. 3 1 2 0 9 . 44 
DEC. 3 1 1 0 Q . 9 6 
DEC. 3 1 4 0 . 8 4 
DEC. 3 1 6 6 . 5 4 

CHART 2 . 3-MONTH FORWARD EXCHANGE BATES, PREMIUM OR DISCOUNT 

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

DEC. 3 1 - 1 . 8 5 
DEC. 3 1 - 4 . 46 
DEC. 3 1 1 . 4 5 
DEC. 3 1 - 3 . 8 3 
DEC. 3 1 2 . 2 1 
DEC. 3 1 0 . 3 5 
DEC. 3 1 2 . 16 
DEC. 3 1 - 4 . 8 1 
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SERIES NAME 
LAST VALUE PLOTTED 

DATE VALUE 

CHART 3 . GOLD PRICE IN LONDON, AFTERNOON FIXING 

U . S . DOLLARS PER F I N E OUNCE DEC- 31 3 8 9 . 9 2 

CHART 4 . CALL HONEY RATES 

U . S . FEDERAL FUNDS 
OVERNIGHT EURO-DOLLAR DEPOSITS 
0 . K_ 
CANADA 
GERMANY 
JAPAN 
FRANCE 
NETHERLANDS 
SWITZERLAND 

DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 

9 . 2 0 
1 4 . 48 
1 0 . 9 2 

8 . 2 5 
5 . 3 3 
4 . 4 1 
7 . 8 8 
6 . 4 2 
1.00 

CHART 5 . 3-HONTfl INTEREST RATES 

U . S . 90-DAY C D ' S , SECONDARY MARKET 
GERMAN INTERBANK LOAN 
JAPANESE GENSAKI RATE 
CANADIAN FINANCE PAPER 
INTERBANK STERLING 
S 8 I S S INTERBANK LOAN 
FRENCH INTERBANK RATE 
NETHERLANDS INTERBANK RATE 
WEIGHTED AVERAGE FOREIGN INTEREST RATE 

( G - 1 0 COUNTRIES PLUS SWITZERLAND) 

DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 3 1 
DEC. 31 
DEC. 3 1 

6 . 2 7 
4 . 9 5 
4 . 40 
8 . 38 

1 1 . 2 3 
3 . 79 
8 . 3 1 
6 . 17 
6 . 9 1 

•< 

CHART 6 . EURO-DOLLAR DEPOSIT RATES: LONDON 

OVERNIGHT DEC. 3 1 1 4 . 48 
7-DAY DEC. 3 1 9 . 0 0 
1-flONTH DEC. 3 1 6 . 9 2 
3-MONTH DEC. 31 6 . 3 5 
6-MONTH DEC. 3 1 6 . 1 9 
1-YEAR DEC. 3 1 6 . 17 

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

OVERNIGHT EURO-DOLLAR DEPOSITS DEC. 3 1 1 4 . 48 
U . S . FEDERAL FUNDS DEC. 3 1 9 . 2 0 
DIFFERENTIAL DEC. 3 1 5 . 2 8 

3-MONTH EURO-DOLLAR DEPOSIT RATE DEC. 3 1 6 . 3 5 
U . S . 90-DAY C D ' S , SECONDARY MARKET DEC. 3 1 6 . 2 7 
DIFFERENTIAL DEC. 3 1 0 . 08 
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SERIES NAME 
LAST VALUE PLOTTED 

DATE VALUE 

CHART 8 . INTEREST ARBITRAGE, 3-MONTH FUNDS 

EOBO-DOLLAR DEPOSIT 
INTERBANK STERLING (LONDON), COVERED 
DIFFERENTIAL 

EURO-DOLLAR DEPOSIT 

DIFFERENTIAL 

EURO-DOLLAR DEPOSIT 
SWISS INTERBANK, COVERED 
DIFFERENTIAL 

DEC. 3 1 6 . 3 5 
DEC. 3 1 6 . 6 5 
DEC. 3 1 - 0 . 2 9 

U . S . COMMERCIAL PAPER DEC. 3 1 6 - 3 8 
CANADIAN FINANCE PAPER, COVERED 
DIFFERENTIAL 

DEC. 3 1 6 . 5 0 
DEC. 3 1 - 0 . 12 

DEC. 3 1 6 . 3 5 
INTERBANK DM (FRANKFORT), COVERED DEC. 3 1 6 . 4 1 

DEC. 3 1 - 0 . 0 6 

DEC. 3 1 6 . 3 5 
DEC. 3 1 6 . 0 2 
DEC. 3 1 0 . 3 3 

CHART 9 . LONG TERM GOVERMENT BOND YIELDS 

UNITED STATES 
GERMANY 
JAPAN (MONTHLY) 
SWITZERLAND 
CANADA 
FRANCE 
NETHERLANDS (MONTHLY) 

DEC. 2 6 7 . 0 8 
DEC. 2 6 5 . 8 7 
DEC. 2 6 4 . 6 7 
DEC. 19 4 . 17 
DEC. 5 9 . 2 1 
DEC. 19 9 . 4 3 
OCT. 6 . 2 2 

UNITED KINGDOM DEC. 2 6 1 0 . 0 4 

U . S . CORPORATE 

AAA BONDS JUNE 9 . 13 

CHART 1 0 . STOCK INDICES 

UNITED STATES 
UNITED KINGDOM 
CANADA 
GERMANY 
SWITZERLAND 
NETHERLANDS 
FRANCE 
JAPAN 

DEC. 2 4 2 5 4 . 3 7 
DEC. 2 4 2 8 6 . 0 7 
DEC. 2 4 3 0 1 . 7 5 
DEC. 2 4 2 9 0 . 6 0 
DEC. 2 4 1 9 7 . 0 1 
DEC. 2 4 3 3 3 . 3 9 
DEC. 2 4 4 0 8 . 7 3 
DEC. 2 4 4 1 5 . 3 2 
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FEDERAL RESERVE statistical release 
;ofGovf; 

M 

#H.10(512) JAMUABI 5 , 1987 

FOREIGN EXCHANGE RATES 
FOB 1MB 1BEK ENDING JABOABI 2 , 1987 

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

COOBTBI 
BOMBTABY 

0 8 1 1 
(CnHHRMCT nil ITS PBB DOLLAR) 

DEC. 29 DEC. 30 DEC. 3 1 JAM. JAM. 

•AOSTBALIA 
A0S1BIA 

1 BBLGIOB 
BRAZIL 
CABABA 
C H I N A , P . B . 
DBBBABK 
FIBLABD «|BCB IBABT 

BSCS 
B0B6 KOBG 
INDIA 

•IBBLABD 
ITALY 
JAPAN 

I MALAYSIA 
BBTHBB1ABDS 

•MEM ZEALAND 
NOBHAI 
POBTUGAL 
SINGAPORE 

*SOOTH AFBICA 
> SOOTH KOBBA 

SPAIN 
SBI LANKA 
SMBDBB 
SSIT1BBLABD 
TAIBAB 
THAILAND 

> *BMITBD KINGDOM 

MEMO: 
TUNITED STATES 

DOLLAB 
SCHILLING 
FBANC 
CBOZADO 
DOLLAB 
IOAB 
KBONB 
MABKKA 
FBABC 
D. BABK 
DBACFLMA 
DOLLAB 
BOPBB 
POOBD 
LIBA 
IBM 
BIMGGIT 
GOILDBB 
DOLLAB 
KBOMB 
BSCODO 
DOLLAB 
BAHD 
BOB 
PESETA 
BOPBB 
KBOMA 
FBABC 
DOLLAB 
BAHT 
POOBD 

66 
1 3 . 
4 0 . 
1 4 . 

1. 
3 . 
7 . 
4 . 
6. 
1. 

1 3 9 . 
7 . 

1 3 . 
1 3 9 . 

1 3 5 3 . 
1 5 9 . 

2. 
2. 

5 2 . 
7 . 

146 . 
2. 

45. 
865 . 
132 

28. 
6 
1 

3 5 
26 

146 

28 
6 8 5 
4 7 0 
86 
3 8 1 6 
7 3 1 4 
3 6 9 5 
8 1 7 0 
4 3 1 0 
9 4 2 5 

,050 
7 9 4 0 

, 1 3 0 0 
. 1 5 
. 5 0 
. 0 5 
. 5 9 8 0 
. 1 9 6 5 
.380 
. 4 0 1 5 
.800 
. 1 8 3 0 
.10 
. 3 0 
. 1 5 0 
. 5 3 3 
.8060 
. 6 2 3 5 

660 
110 
8 3 

66, 
13 
40 
14 

1 
3 
7 
4 
6. 
1. 

1 3 9 . 
7 . 

1 3 . 
1 3 9 . 

1 3 5 6 . 
1 5 9 . 

2. 
2. 

5 2 . 
7 . 

146 . 
2. 

45 . 
865 . 
132. 
28. 

6. 
1, 

3 5 
26, 

146 

3 8 
7 2 0 
5 3 0 
9 0 

, 3 8 3 1 
7 3 1 4 

. 3 8 7 0 

.8280 

. 4 4 2 0 

. 9 4 6 5 

. 4 0 0 

. 7 9 2 0 

. 1 3 0 0 

.00 

.00 

. 9 0 

. 6 0 5 0 

. 1 9 9 0 

. 4 2 0 

. 4 3 0 0 

. 9 0 0 

. 1 7 8 0 
2 5 
20 
600 

, 533 
, 8 1 9 0 
. 6 2 5 5 
.610 
100 

. 8 5 

DOLLAB 104.64 104.84 

6 6 . 5 3 
1 3 . 5 7 0 
4 0 . 0 5 0 
1 4 . 9 0 

1 . 3 8 1 0 
3 . 7 3 1 4 
7 . 2 8 7 5 
4 . 7 7 2 0 
6 . 3 7 7 0 
1 . 9 2 3 5 

1 3 8 . 2 0 0 
7 . 7 9 1 5 

1 3 . 1 2 0 0 
1 4 1 . 0 5 

1 3 3 9 . 0 0 
1 5 8 . 3 0 

2 . 5 9 9 0 
2 . 1 7 2 5 

5 3 . 0 5 0 
7 . 3 7 5 0 

1 4 7 . 0 0 0 
2 . 1 7 2 5 

4 5 . 72 
8 6 5 . 2 0 
1 3 1 . 2 0 0 

2 8 . 5 3 3 
6 . 7 4 1 0 
1 . 6 1 4 0 

3 5 . 5 5 0 
2 6 . 2 7 0 

1 4 8 . 2 5 

1 0 3 . 7 9 

6 6 . 5 8 
1 3 . 5 0 0 
3 9 . 9 3 0 
1 4 . 9 0 

1 . 3 7 8 5 
3 . 7 3 1 4 
7 . 2 7 0 0 
4 . 7 5 5 0 
6 . 3 5 2 5 
1 . 9 1 8 0 

1 3 7 . 8 0 0 
7 . 7 8 0 0 

1 3 . 0 2 0 0 
1 4 1 . 3 0 

1 3 3 7 . 0 0 
1 5 8 . 2 5 

2 . 5 9 9 0 
2 . 1 6 5 5 

5 2 . 5 5 0 
7 . 3 4 0 0 

1 4 4 . 900 
2-1700 
MA 

8 6 5 . 2 0 
NA 

2 8 . 5 3 5 
6 . 7 3 7 5 
1.6100 
NA 

26. 100 
1 4 9 . 0 0 

1 0 3 . 5 2 
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