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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
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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

.14

12

10

14

12

10

14

12

10

Digitized for FRASER
http://fraser.stlouisfed.org/

CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PERCENT PER ANNUM
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CHART 7

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

PERCENT PER ANNUM

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
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE
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SERIES NAME

CHAKT 1. SPOT EXCHANGE RATES AND INDICES

WEEKLY AVERAGES, NOON BUYING RATES (U.S.

GERKMAN MAKK
JAPANESE YEN
DUTCH GU1lLDEKL
U. Ke POUND
CANADIAN LOLLAR
FRENCH FR&ANC
SWISS FEANC
BELGIAN FKANC
ITALIAN LIEA
SweDISH KKGNA

INDICES, MAKCH 1973 bBASE RATES = 100

GEEKMAN MALK
JAPANESE XYEN
DUICH GUILDER
U.K. POUND
CANADIAN DOLLAR
FRENCd FERANC
SWISS FRAMNC
BELG1AN FERANC
ITALIAN LIKA

WEIGHTLED AVEEAGE BXCHANGE VALUE INDICES,
(G=10 COUNTBRILS PLUS SWITZEELAND)

U.S. DOLLAR
GE&MAN MARK
JAPANESE YEN
DUiCH GUILDER
U. Ke POUND
CANADIAN DOLLAR
FRENCH FRANC
SW1S5 FRANC
BELGIAN FRANC
ITALIAN LIKA
SWEDISH KKONA

CENTS)

MAR 1973 =

LAST YALUE PLOTTED
DATE

SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.

SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.

100

SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.
SEPT.

SEPT.

CHARY <. 3-MONTH FORWARD EXCHANGE RATES, PREMIUM O DISCOUNT

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

28
28
28
28
28
28
28
28
28
28

28
28
28
28
28
28

28

28
28

28
28
28
28
28
28
28
28
28
28
28

28
28
28
28
28
28
28

28

VALUE

53.22

0. 74357
47.20
107. 42
81.95
15.63
62.92

2.53898

0.07133
15. 48

149.70
194. 69
135. 49
67.72
81.68
70. 44
202. 41
100. 05
40.52

98. 36
159. 52
207.81
136. 46

64. 10

79.28

66.68
203.81

98. 69

37.29

66.706

-1.98
-3.45
3. 36
0. 49
4. 906
2.70
3. 36
-3.03



LAST VALUE PLOTTED
SERIES NAME DATE VALUE

"CHART 3. GULD PKICE IN LUNDON, AFTEKNOON YIXING

U.S. DOLLAKS PER FINE OUNC& SEPT. 28 397.18

CHAKT 4. CALL MONEY KATES

U.S. FEDEXAL FUNDS SEPT. 28 8. 24
OVELNIGHT EURO-DOLLAK DEPOSITS SEPT. 28 8.04
Ue Ke SEPT. 28 10.72
CANADA SEPT. 28 9.91
GEENANY SEPI. 28 4.73
JAPAN SEPT. 28 3.99
FEANCE A SEPT. 28 7. 34
NETHERLANDS SEPT. 28 5. 36
ShI1TL4ERLAKD SEPT. 26 1. 63

CHAKT 5. 3-MONTH INToRESY KATES

Us.S. 90-DAY CD'S, SLCONDARY MAKKET SEPT. 28 8. 19
GEEMAN INTEESANK LOAN SEPT. 28 4. 89
JAPANESE GENSAKI KATE SEPT. 28 4. 18
CANADIAN FINANCE PAPER SEPT. 28 10.55
INTEKBANK STLZRLING SEPT. 28 12.00
SWISS INTERBANK LUAN SEPT. 28 3. 17
FREENCH INTERBANK KATE SEPT. 28 7.72
NETHEBLANDS INTERSANK RATE SEPT. 28 5.51
WEIGHTED AVERAGE FOKEIGN INTEREST KRATE SEPT. 28 6. 89

(6-10 COUNTRIES PLUS SWITZERLAND)

CHART 6. EURO-DOLLAR DEPOSI® RATES: LONDON

OVERNIGHYT SEPT. 28 8.04
7-DAY SEPT. 28 8. 20
1-MCNTH ) SEPT. 28 8.23
3~-MONTH SEPT. 28 8.28
6—MONTH ‘ SEPT. 28 8. 53
1-YEAR SEPT. 28 8. 71

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

OVERNIGHT EUkO-DOLLAR DEPOSITS SEPT. 28 8. 04
U.S. FEDERAL FUNDS SEPT. 28 8. 24
DIFFERKENTIAL - SEPT. 28 -0. 20
3-MONTH EURO-DOLLAR DEPOSIT RATE SEPT. Z8 8. 28
U.S. 90-DAY CD'S, SECONDARY MARKET SEPT. 28 8. 19
DIYFERENTIAL SEPT. 28 v.09
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LAST VALUE PLOTTEZD
SEK1IES NAME DATE VALUE

CHART Y. INTEREST AKBIThAGZ, 3—-MONTIH FUNDS

EUEKO-DOLLAR DEPOSI1T ' SEPT. 28 8a 48
INLTERBANK STEJLING (LONDON), COVEERED SEPT. 28 8. 45
DIFFEKENTIAL SEPT. 28 -0.17
Ue Se COMMCORCIAL PAPLR SEPT. 28 8. 13
CANADIAN FINANCE PAPER, COVERED SEPT. 28 8. 52
DIFFLRENTILIAL SEPT. 28 -0. 39
EUEO-DOLLAR DEPUSIT SEPT. <28 d. 28
INTERBANK DM (FKANK¥UERT), COVERED SEPT. 28 8.« 30
DIFrERENTIAL SEPT. 28 -0.02
EURU-DOLLAR DEPOS1T SEPT. 28 8. 28
SWISS INTZkBANK, COVERED SEPT. 28 8. 18

DIFFERENTI1AL SEPT. 28 0.10

CHAKY 9. LONG TERM GOVEEMENT BOND YIEWLDS

UNITED STATES SEPT. 23 8. 90
GLRMANY SEPT. 23 6. 24
JAPAN SEPT. 23 4. 77
SW1TZERLAND SEPT. 106 4.24
CANADA SEPT. 16 10. 31
FKANCE SEPT. 23 9,15
NETHERLANDS (MONTHLY) JULY 6.53
UNITED KINGDOM SEPT. 23 9. 17

U.5. CORPOEKATE

AdA BONDS MAY 9.33

CHABRT 10. STOCK INDICES

UNITED STATES SEPT. 28 285.00
UNITED KINGDOM SEPT. 28 322.39
CaNADA ) SEPT. 28 323.49
GEKMANY SEPT. 28 4220.12
SWITZERLAND SEPT. 28 188.9V
NETHERLANDS SEPT. 28 278.04
FRANCE SEPT. 28 375.93
JAPAN SEPT. 28 565.71

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



FEDERAL RESERVE statistical release

H.10(512)

FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING SEPTEMBER 30, 1988

OCTOBER

3, 1988

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:

Digitized for FRASER
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MONETARY (CURRENCY UNITS PER DOLLAR)
COUNTRY UNIT SEP. 26 SEP. 27 SEP. 28 SEP. 29 SEP. 30
*AUSTRALIA DOLLAR 77.96 78.34 78.37 78.41 78.30
AUSTRIA SCHILLING 13.255 13.221 13.220 13.252 13.172
BELGIUM FRANC 39.470 39.380 39.380 39.460 39.230
CANADA DOLLAR 1.2215 1.2186 1.2207 1.2176 1.2173
CHINA,P.R. YUAN 3.7314 3.7314 3.7314 3.7314 3.7314
DENMARK KRONE 7.2300 7.2150 7.2080 7.2350 7.1950
FINLAND MARKKA 4.4575 4.4500 4.4455 %.4510 4.4250
FRANCE FRANC 6.4110 6.3960 6.3950 6.4050 6.3715
GERMANY D. MARK 1.8835 1.8793 1.8780 - 1.8825 1.8730
GREECE DRACHMA 152.650 152.350 152.300 152.550 152.350
HONG KONG DOLLAR 7.8125 7.8120 7.8115 7.8090 7.8110
INDIA RUPEE 14.6000 14.5700 14.5600 14.5400 14.5500
*IRELAND POUND 142.40 142.60 142.75 142.40 143.00
ITALY LIRA 1404 .50 1401.00 1401.40 1403.25 1395.00
JAPAN YEN 134.65 134.45 134.23 134.36 133.90
MALAYSIA RINGGIT 2.6755 2.6725 2.6735 2.6750 2.6870
NETHERLANDS GUILDER 2.1235 2.1193 2.1175 2.1226 2.1115
X¥NEW ZEALAND DOLLAR 61.450 61.840 61.800 61.600 61.220
NORMAY KRONE 6.9525 6.9450 6.9385 6.9450 6.9180
PORTUGAL ESCUDO 155,350 155.250 155.050 155.350 154.500
SINGAPORE DOLLAR 2.0430 2.0415 2.0400 2.0410 2.0410
SOUTH AFRICA | RAND 2.4930 2.4890 2.4815 2.4865 2.4950
SOUTH KOREA WON 722.50 722.60 722.30 721.80 721.90
SPAIN PESETA 124.980 126.620 124.430 124.550 123.770
SRI LANKA RUPEE 33.012 33.008 33.005 332.003 33.008
SWEDEN KRONA 6.4750 6.4600 6.4525 6.4550 6.4250
SWITZERLAND FRANC 1.5936 1.5908 1.5900 1.5932 1.5835
TAIWAN DOLLAR NA NA NA 28.980 28.980
THAILAND BAHT 25.570 25.570 25.570 25.550 25.570
*¥UNITED KINGDOM| POUND 166.65 167.88 168.68 168.22 169.10
MEMO:
SUNITED STATES | DOLLAR 98.58 98.30 98.21 98.36 97.91

SINDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAR AGAINST CURRENCIES OF OTHER G-10

COUNTRIES. MARCH 1973 = 100. WEIGHTS ARE 1972-76 GLOBAL TRADE OF EACH OF THE 10 COUNTRIES.

SERIES REVISED AS OF AUGUST 1978. FOR DESCRIPTION AND BACK DATA, SEE "INDEX OF THE
WEIGHTED-AVERAGE EXCHANGE VALUE OF THE U.S. DOLLAR: REVISION" ON PAGE 700 OF THE AUGUST
1978 FEDERAL RESERVE BULLETIN.

%¥VALUE IS U.S. CENTS
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