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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
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U.S. DOLLARS PER FINE OUNCE

520 [

440L

400 -

380 |—

360 |-

340 -

320

300 —

280 |

CHART 3

PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY

12.5 Kg BARS

AFTERNOON FIXING PRICE
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PERCENT PER ANNUM
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CHART 4

CALL MONEY RATES

WEEKLY SERIES
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CHART 5

3-MONTH INTEREST RATES

WEEKLY SERIES
PERCENT PER ANNUM 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 PERCENT PER ANNUM
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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 RATIO SCALE
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LAST VALUZ PLOTT&D
SailInS NAMG JQATE VALUE

CHART 1. SPUT EXCHANGE iATES AND INDICSS

woiKLY AVERAGES, NOON BUYING XaTaS (U.S. Cudls)

GEiMAN MARK DEC. 7 57.61
JAPANLSE YEN DEC. 7 0.81995
OUTCH GULLDER DEC. 7 51.00
U. Ko PUUND VEC. 7 185.70
CaNsDIAN DOLLAR DEC. 7  84.03
FRENCH FRANC DEC. 7 16.87
SwISS FHANC DEC. 7 ©68.69
SELGIAN FaANC DEC. 7 2.749306
ITALLAN LLRA DEC. 7 0.07797
SkEDISH wkONA , DEC. 7  1lo.Y8
LNDICES, MARCH 1973 BASE RATES = 100
Sor4AN MARK DEC. 7 162.05
JAPANESE YEN DEC. 7 214.09
DUTCH GUILDEK DEC. 7 146.59
U. K« POUND DEC. 7 75.11
CANADIAN DOLLAR DEC. 7 83.75
FEuNCH FKANC DEC. 7  76.00
SwisS FEANC DEC. 7 221.00
BoLGIAN FRANC DEC. 7 108.34
ITALIAN LIRA DEC. 7 44.29
WoIGHTEU AVERAGE £XCHANGE VALUE LINDICES, MAR 1973 = 100
(6-=10 COUNTRILS PLUS SWIT4ZEKLAND)
U.3. DOLLAR DEC. 7  90.7y
GERMAN MARK DEC. 7 102.06
JAPANESE YEN DEC. 7 216.07
DUTCH GUILDER DEC. 7 138.78
UeKo POUND DEC. 7 67.04
CANADIAN DOLLAR DEC. 7 76.10
FacNCH FRANC DEC. 7 62.b60
SWISS FKANC DEC. 7 209.09
5ELGLAN FRANC DEC. 7 100.43
ITALIAN LIEA DEC. 7  38.34
SwolLSH KaONA DEC. 7 ©7.18
CHAKL <+ 5-NGNTd FOBWARD LACnaNGt xATES, PKEMIUM Ox DISCOUNT
CANAUIAN DOLLAR DEC. 7 -1.66
U.& POUND DEC. 7 -3.64
GERMAN MARK DEC. 7 4. 06
FRENCH FRANC DEC. 7 1. 06
5wIss FRANC DEC. 7 4o 41
DULCH GUILDER DEC. 7 3.81
JAPANES: YEN DEC. 17 4. 38
ITALIAN LIRA DEC. 7 =-2.60
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LAST VALUE PLOTTED
SERILS NAME ‘ DATE VALUE

CHART 3. 6OLo PRICE IN LONUON, AFTERNOON FIXING

U.5 DCLLARS PER t1NBE OUNCE DEC. 7 425.067

CHART 4. CALL MONEY RATLES

Ue 3. FuDekAL FUNDS DEC. 7 8. 59
OVLRNIGHT EURO-DULLAR DEPOSLITS DEC. 7 8. 39
Ue K. : DeCe 7 12.75
CANADA DEC. 17 10. 41
GEadaNY DEC. 7 4. 85
JAPAN DEC. 7 3.83
FRANCE : DEC. 7 7. 69
NETHERLANDS DEC. 7 529
SWiT4ERLAND DEC. 7 3. 88

CHART 5. 3-d4ONTH INTEKEST RAT&S
U.S. 90-DAY CD*S, SLCONDAKI HARKET DEC. 1 9,22
GERMAN INTERBANK LOAN DEC. 7 5.06
JAPANESE GENSAKI kATE DEC. 7 4. 16
CANADIAN FINANCE PAPEER DEC. 7 11. 14
INTEKSANK STEKLING DEC. 7 13. 16
SWISS INTERBANK LOAN ' DEC. 7 4455
FREWNCH INTEKBANK KATE DEC. 7 8. 05
NETHLRLANDS INTERBANK KATE DEC. 7 5. 37
4ilGdTED AVERAGE FOREIGN INTEREST &ATE DEC. 7 7. 18

{G-10 COUNTKIES PLUS SWITZERLAND)

JHART b. BUBO-DOLLAR DEPUSLT RATES: LONDON
OVEKNIGHT , ‘ DEC. 7 8. 39
7-DAY : DEC. 17 8.48
1-%ONTH DEC. 7 9. 45
3-MONTH DEC. 7 9. 20
o=HM0ONTH ' DEC. 7 9.2V
1-YEAR DEC. 7 9.29

CHART 7. SELECTisD EURO-DOLLAR AND UG.S. MONEY MAKKET RATES
OVeaNLIGHT EURO-DOLLAR DEPOSITS DEC. 7 8. 39
U.35. FEDEKRAL FUNDS peCe 7 8.59
ULrFSKRENTLAL DEC. 7 -0.20
3-4UNTH sSUBRO-DULLAR DEPOSIT &ATE : DEC. 7 9. 20
Ue Se 90=-DAY CD'S, SZCONDARY MAQKET DEC. 7 9. 22
DLEFLXENTIAL DEC. 7 -0.02
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LAST VALUE PLOTITED
SERILS NAME 4 DATE VALUE

UCHAKT Jo AINISBEST ARBIIRAGL, 3-MONLd FUNDS

EURQO-DOLLAR DEPOS1T , DEC. 1 9.20
INTSEBANK STERLING ({LONDON), COVERZD DEC. 7 9. 41
DIFFERENTIAL DEC. . 7 -0.20
UeS. COMMERCIAL PAPER DEC. 7 9.09
CANADIAN FINANCE PAFPER, COVERED DEC. 7 9. 44
DI¥FERENTIAL DEC. 7 -0.35
EURO-DOLLAR DEPOSIT DEC. 7 9. 20
INTERBANK O (FRANKFURT), COVEKED DEC. 17 9. 17
DLFFERENTIAL DEC. 7 V.03
EURO-DOLLAR DEPOSIT DEC. 7 9.20
SNISS INTERBANK, COVERED DEC. 7 9.01
DIFFERENTIAL .- DEC. 7 0.19
CHART 9. LONG TE&M GOVEKMENT oOND YIZLDS
UN1TED STATES DEC. 2 - 94 11
GERMANY ‘ DEC. 2 6. 19
JAPAN NOV. 30 4. 19
SWITLERLAND ‘ NOV. 25 4. 19
CANADA - NOV. 30 10. 32
FRANCE . DEC. 2 B. 96
NEeTHEKLANDS (MONTHLY) SLPTe. be 43
UNITED KINGDOM DEC. 2 8. 83
U.5. CORPORATE
AAA BOUDS MAY 9.33
CHAKL 10. ST0OCK INDICES
UNITED STATES DEC. 7 296. 17
UNITxD KINGDON - DECe. 7 319.01
CANADA DECe 7 329.23
GERMANY DEC. 7 231.34
SWITZERLAND DEC. 7 196. 27
NETHE«LANDS , ) DEC. 7 296.30
FRANCE DEC. 7 392.13
JAPAN DeEC. 7 610.50
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FEDERAL RESERVE statistical release

H.10(512)
FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING DECEMBER 9, 1988

DECEMBER 12, 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 UNITS PER DOLLAR)
COUNTRY UNIT DEC. 5 DEC. 6 DEC. 7 DEC. 8 DEC. 9
%AUSTRALIA DOLLAR 87.86 88.15 86.40 82.75 86.77
AUSTRIA SCHILLING 12.128 12.193 12.395 12.270 12.186
- BELGIUM FRANC 36.130 36.300 36.890 36.520 36.320
CANADA DOLLAR 1.1858 1.1896 1.2005 1.1936 1.1972
CHINA,P.R. YUAN 3.7314 3.7314 3.7314 3.7314 3.7314
DENMARK KRONE 6.6550 6.6780 6.8000 6.7270 6.6875
FINLAND MARKKA %.0770 4.0850 4.1425 4.1470 4.1010
FRANCE FRANC 5.8885 5.9175 6.0070 5.9445 5.9250
GERMANY D. MARK 1.7240 1.7326 1.7600 1.76415 1.7335
GREECE DRACHMA 143.500 143.650 147.250 144 .750 144.800
'HONG KONG DOLLAR 7.8010 7.7960 7.7990 7.8015 7.8070
INDIA RUPEE 14.9500 14.9700 15.0900 15.0000 15.0500
*IRELAND POUND 155.45 154.70 151.25 153.40 154.45
ITALY LIRA 1274.90 1278.75 1299.00 1286.50 1280.50
JAPAN YEN 121.50 121.75 123.50 122.57 122.35
MALAYSIA RINGGIT 2.6750 2.6790 2.6860 2.6820 2.6845
NETHERLANDS GUILDER 1.9450 1.9553 1.9855 1.9645 1.9570
*¥NEW ZEALAND DOLLAR 65.530 65.520 64.430 6%.600 64.400
NORWAY KRONE 6.4360 6.4470 6.5500 6.4800 6.4530
PORTUGAL ESCUDO 142.950 143.750 145.900 144.400 143.700
SINGAPORE DOLLAR 1.9410 1.9430 1.9470 1.9420 1.9410
SOUTH AFRICA | RAND 2.2640 2.2780 2.3600 2.3420 2.3440
SOUTH KOREA WON 688.70 688.10 688.20 688.30 687.80
SPAIN PESETA 112.370 112.900 115.000 113.000 112.520 .
SRI LANKA RUPEE 32.982 32.985 32.995 33.015 33.018
SHWEDEN KRONA 6.0010 6.0150 6.0900 6.0480 6.0250
SWITZERLAND FRANC 1.4450 1.4523 1.4790 1.4660 1.4612
TAIWAN DOLLAR 28.180 28.190 28.200 28.200 28.210
THAILAND BAHT 25.190 25.070 25.090 25.150 25.110
*UNITED KINGDOM| POUND 187.00 186.54 184.10 185.00 184.90
MEMO: 1-
SUNITED STATES | DOLLAR 90.25 90.59 21.91 91.12 90.87

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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