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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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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 S

3-MONTH INTEREST RATES

WEEKLY SERIES

PERCENT PER ANNUM PERCENT PER ANNUM
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PERCENT PER ANNUM

EURO-DOLLAR DEPOSIT RATES Lonpon

CHART 6

AVERAGES FOR WEEK ENDING WEDNESDAY

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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PERCENT PER ANNUM

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

PERCENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDICES

WEEKLY SERIES

RATIO SCALE RATIO SCALE
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LAST VALUE PLOTTED
SERIES NAME DATE VALUS

CHARYT 1. SPCT EXCHANGE RAXLS AND INDICLES

WwiEEKLY AVERAGES, NOON uUYING KATES (U.S. CENI1S)

GEXMAN MARK , OoCT. 12 53.95
JAPANESE YEN OCT. 12 0.75954
buiCHd GUILDER OCT. 12 47.85
Ue K. POUND OCT. 12 170.97
CAMADIAN DOLLAR OCT. 12 82.67
FRENCH FBANC oCT. 12 15.83
SwisS5 FRANC OCT. 12 63.65
BELGIAN FRANC OCT. 12 2.57443
ITALIAN LIRA . OCT. 12 0.07241
SWEDISH KKONA OCT. 12 15.73

INUICES, MARCH 1973 BASE RATES = 100

GEaMAN MARK oCt. 12 151.76
JAPANESE YEN OCT. 12 198.87
DUICH GUILDER 0oCT. 12 137. 30
U. Ko« POUND OCT. 12 69. 15
CANADIAN CDOLLAR cCTt. 12 82,39
FRENCH FhANC oCT. 12 71.35
SWISS FRANC OCT. 12 204.76
BELGIAN FRANC OCT. 12 101.45
ITALIAN LIRA OCT. 12 41. 14

WEZIGHTED AVERAGE EXCHANGE VALUE INDICES, Mak 1973 = 100
{(G-10 COUNTRI&S PLUS SWITZERLAND)

Ue 5« DOLLAR OCT. 12 96. 87
GERMAN MAKK OCT. 12 159.84
JAPANESE YEN OCT. 12 209.98
DUTCH GUILDER OCT. 12 136.72
U. K. POUND oCT. 12 ode T4
CANADIAN DOLLAR OCT. 12 79.01
FRzNCH FRANC OCT. 12 60.75
SWISS FRANC OCT. 12 203.72
BELGIAN FRANC’ OCT. 12 98. 38
ITALIAN LIKA OCT. 12 37.41
SWEDISH KRONA ' OCT. 12 67.06

CHAKL 2. 3-8ONTH PORWARD EXCHANGE MATES, PREMIUM O8 DISCOUNT

CANADIAN DOLLAR 0OCT. 12 -1.84
U.K. POUND OCt. 12 ~3.27
GeEMAN MARK OCT. 12 3.49
FaNCH FRANC OCT. 1.2 0. 006
SwISS FRANC 0CT. 12 4,383
DUTCY GUILDER OCT. 1.2 3. U5
JAPANESE YEN 0OCT. 12 3.389
ITALIAN LI1IRA oCT. 12 —2. 49
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LAST VALUZ PLOLTED
SERIES NAdE . DATE VALUE

CHAKY 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

U.S. LOLLABRS PER FINE OUNCE OCte 12 4U5.061

CHAKT 4. CALL MONEY RATES

U.5. FEDERAL FUNDS OCT. 12 8. 27
OVEKNIGHT EURO-DOLLAR DEPOSITS OCT. 12 8. 10
Ue Ko 0CT. 12 11.63
CANALA OCT. 14 10. 1o
GERMANY 0CT. 12 4.717
JAPAN OCT. 12 3. 98
FRANCE OCT. 12 7. W
NETHEKRLANDS OCT. 12 4. 86
SWITZERLAND OCT. 12 1.63

CHAul 5. 3-MONTH INTEREST RATES

U.S. 90-DAY CD'S, SECONDARY MALKET OCT. 12 8. 31
GEKMAN INTERBANK LOAN OCT. 12 5.09
JAPANESE GENSAKIL RATE OCT. 12 4.25
CANADIAN FINANCE PAPZR OCT. 12 10.48
‘INTERBANK STERLING OCT. 12 11.89
SWISS INTERBANK LOAN oCT. 12 3.63
FReENCH INTERBANK RATE OCT. 12 7.69
NoTHERLANDS INTEKBANK HATE oCT. 12 5. 42
WELGHTED AVERAGE FOKEIGN INTEREST KATE oCt. 12 be.Y9]

(G-10 COUNTRIES PLUS SWITLERLAND)

CHART 6. EURO-DOLLAR DEPOSIT RATES: LUNDON

OVERNIGHT 0oCT. 12 8. 10
7-DAY OCT. 12 8. 13
1-MONTH OCT. 1.2 e 20
6-MONTH . OCT. 1.2 8. 54
1-YiAR OCT. 12 8.69

CHART 7. SBLECTED EURO-UOLLAR AND U.S. MONEY MARKET RATES

OVELRNIGHT EURO~DOLLAR DEPOSITS OCT. 12 de 10
Ue 5. FEDERAL FUNDS OCT. 12 8e27
LDIrre£RENTIAL OCT. 12 -0.17
3-MUNTH EURO-DOLLAR DEPOSIT RATE OCT. 12 8. 48
U.5. 90-DAY CD*'S, SECONDARY MARKET OCT. 12 8. 31
DIFZ cRENTIAL OCT. 12 Ve 17
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LAST VALUE PLOTTED
SERLES NAME DATE VALUE

CdAkT 8. INTEREST A&BITKAGLE, 3-MONTH FUNDS -

EUxO-DOLLAR DEPOSIT OCT. 12 8. 48
IMTERBANK STERLING (LONDON), COVERED OCT. 12 B.52
DIFFERENTIAL ocr. 12 -0.04
UsSe COMMERCIAL PAPER ' 0CT. 12 8. 20
CANADIAN FfINANCE PAYER, COVERED OCT. 12 8. 59
DIFFZRENTIAL OCT. 12 -0.39
EURO-DOLLAR DEPOSIT oCT., 12 8.48
INTERBANK DM (FRANKZU&T), COVERED oCr. 12 8.03
DIFFERENTLAL OCT. 12 -0.15
EURKO-DOLLAR DEPOSIT OCT. 12 8. 48
SW1ISS INTEKGANK, COVERLED OCT. 12 8.50
DIFFERENLIAL OCT. 12 -0.02

CHART 9. LONG TERM GOVERMENT BOND YIELDS

UNITED STATES OCT. 7 8.83
GERMANY ocT. 7 6. 20
JAPAN ocT. 7 4.57
SWITLERLAND SEPT. 30 422
CANADA | oct. 7  10.25
FKANCE oCT. 7 9.00
NETHEKLANDS (MONTHLY) AUG. 6.61
UNLTZD KINGDOM ocT. 7 8. 86
U.S. CORPORATE
AAA BUNDS MAY 9.33
CHART 10. STOCK INDICES
UNITED STATES oCT. 12 290.97
UNITED KINGDOM OCT. 12 323.60
CANADA , OCT. 12 333.53
GERMANY OCT. 12 223.96
SWIT4LERLAND oCT. 12 192.42
NE1H&RLANDS 0CT. 12 291.50
FRANCE ocr. 12 378.95
JAPAN OCT. 12 561.19
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FEDERAL RESERVE statistical release

H.10(512) OCTOBER 14, 1988

FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING  OCTOBER 14, 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:

MONETARY (CURRENCY UNMITS PER DOLLAR)
COUNTRY UNIT ocT. 10 oCT. 11 oCT. 12 oCT. 13 OCT. 14
*AUSTRALIA DOLLAR 80.24 80.52 81.00 81.33
AUSTRIA SCHILLING 13.022 12.909 12.800 12.750
BELGIUM FRANC 38.810 38.470 38.150 38.050
CANADA DOLLAR 1.2090 1.2105 1.2086 1.2050
CHINA,P.R. YUAN 3.7314 3.7314 3.7314 3.7314
DENMARK KRONE 7.1450 7.0800 7.0215 7.0080
FINLAND MARKKA H 4.3715 4.3400 %4.3070 4.2985
FRANCE FRANC 6.3130 6.2560 6.2060 6.1905
GERMANY D. MARK 1.8523 1.8360 1.8210 1.8130
GREECE DRACHMA o] 150.600 150.050 148.700 148.850
HONG KONG DOLLAR 7.8175 7.8165 7.8150 7.8145
INDIA RUPEE 14.6200 14.7000 14.6700 14.7200
*IRELAND POUND L 144.90 145.70 147.20 147.08
ITALY LIRA 1379.50 1367.00 1356.00 1352.00
JAPAN YEN 131.07 128.96 128.03 127.15
MALAYSIA RINGGIT I 2.6900 2.6830 2.6770 2.6790
NETHERLANDS GUILDER 2.0885 2.0700 2.0520 2.0480
*NEW ZEALAND DOLLAR 62.280 62.350 63.050 62.770
NORKMAY KRONE D 6.8445 6.7950 6.7400 6.7235
PORTUGAL ESCUDO 152.470 151.250 150.050 149.850
SINGAPORE DOLLAR 2.0350 2.0330 2.0230 2.0225
SOUTH AFRICA RAND A 2.4810 2.4675 2.4430 2.4470
SOUTH KOREA WON 717.70 716.20 714.70 713.20
SPAIN . PESETA 122.430 121.280 120.300 120.100
SRI LANKA RUPEE Y 32.997 33.000 33.000 33.000
SWEDEN KRONA 6.3475 6.2980 6.2580 6.2490
SWITZERLAND FRANC 1.5710 1.5510 1.5395 1.5308
TAIWAN DOLLAR 28.990 28.990 28.980 28.950
THATILAND BAHT 25.460 25.450 25.350 25.330
*UNITED KINGDOM| POUND 171.60 173.10 174 .55 175.55
MEMO:
RUNITED STATES | DOLLAR 0.25 96.72 95.85 95.14 94.76

S$INDEX 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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