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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

U.S. DOLLARS PER FINE OUNCE

12.5 Kg BARS ]
AFTERNOON FIXING PRICE
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PERCENT PER ANNUM 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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CHART 6

EURO-DOLLAR DEPOSIT RATES vLonDON

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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RATIO SCALE
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CHART 10

INDUSTRIAL STOCK INDICES
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LAST VALUE PLOTTED
SERIES NAME DATE VaLUc

CHAXKT 1. 5PCT EaCHaNGon RATES AND INDICES

WEEKLY AVEX&AGoS, NOON BUYING nATES (U.S. CchN1S)

GLEMAN MARK MaY 31 50.19
JAPANLSE YEN MAY 31 0. 70271
DULICH GUILDuK Ay 31 44, 54
U.K. POURND MAY 31 157.44
CANADIAN DOLLAK MAY 31 b<. 82
FRENCU FRANC MAY 31 14. 81
SuliS5 FRANC MAY 31 5752
BELGIAN FAANC Hay 31 £e 39774
JiALL1AN LI1KA HAY 31 V.00937
SWEDISH RKONA MAY 31 14, 91

INDICES, MARCH 1973 pASL RATES = 100

GExMAN MALKK MAY 31 141l.4v
JAPANESL YEN MAY 31 183.99
DUicHd GUILDLELR MAY 31 1<47.89
U. K. POUND BAY 31 03.68
CANADIAN UOLLAR MARY 31 82..94
FERENCH FKANC MAY 31 66. 70
SkiSS FRaNC NAY 31 185.00
bELGIAN FhRANC MAY 31 94.48
ITALIAN LIRA MAY 31 39.40

WEIGHTED AVEKAGE EXCHANGE VALUL INLILES, MAR 1973 = 100
(G-10 COUNIKIES PLUS SWITLEZLAND)

U.S. DOLLAK MAY 31 1u3.45
GLEMAN MAK MAY 31 155.77
JAPANESE YEN MAY 31 L03.067
DUTCH GUILDER MAY 31 133.60
U. K. POUND MAY 31 082.50
CANAVUIAN DOLLAR MAY 31 83.59
FRENCH FXANC MAY 31 65..57
SWISS FEANC MAY 31 193.37
BELGIAN FRANC MAY 31 St. 70
ITALIAN LIRA MAY 31 37.72
SWwEVISH KEKONA MAY 31 0b. b3

CHART <. 3-MONTH FORWARD EXCHANGE kATES, PEEMIUM Ox DISCOUNT

CANADIAN DOLLAR MAY 31 -2 73
U.K. POUND MAY 31 -4. 10
GEWMAN MARK MAY 31 2. 31
FRENCH FEANC MAY 31 0.63
SKISS FRANC MAY 31 142
DUTCH GUILDER MAY 31 <. 00
JAPANESE YEN MAY 31 1. 56
ITALIAN LIEA #AY 31 —-2e3b
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LAST VALUEL PLOITED
SERIES NAME DATE VALUE

CHARY J. GOLD PRAICE 1IN LONDON, AFTERNOON FIXING

U.5. DOLLARS PEk rINo OUNCSE MAY 31 J3bd.dl

CHABT 4. CALL MONZY RATES

U.5. F8DunAL FUNDS MAY 31 Y. 84
. OVERNIGHi EURO-DOLuLAR DEPOUSILS MAY 31 Y. 03
U. K» MAY 31 13. 41
CANADA MAY 31 12. 63
GE RN ANY MAY 31 6. 4o
JAPAN MAY 31 4. 31
FRANCE qaY 31 8.73
NeinEnLANDS MAY 31 b. 886
SW1i4ERLAND MAY 31 7.15

CHahT 5. 3-MONIu ANIERESI KATES

U.S5. 90-DAY CD'S, SECUNDARY MAKKELQD MAY 31 S.4o
Ghbnd AN INTZEBANK LOAN MAY 31 d. 20
JAPAMNESEL GENSAKLI KAQL MAY 31 4.32
CANAUIAN FINANCE PAPEK May 31 12.40
INILRBANK STERLING HaY 31 13.91
SwniSo INIERBANK LOAN MAY 31 1. 80
FrReEnCH INTERRBANK RATE AAY 31 Be52
NE1doRLANDS INJCRpbANK KATE MaY 31 147
WelGHTED AVERAGE fGooiuoN INTEREST KATE MAY 31 B.5%

(6-10 COUNiLRios PLUS SWiTwEKLAND)

CHART v. EURO-DOLLAK DEPUSIT RATES: LONDON

OVEsNIGHT MAY 31 8. 63
7-DAY May 31 9.03
1-MUNTH MaY 31 5.59
3—-AONTH MAY 31 5.50
b6—-NMONTH MAY 31 9. 44
i-YEAR MAY 31 Y. 44

CHABT 7. ScLECTED EUEG-DOLLAK AND U.S. MONEY MARAET RATES

OVLiNIGHT EURU-DOLLAKR DLPCSITS NAY 31 5.63
U.5. FEDERAL FUNDS MAY 31 9. 84
DIFFLRENTIAL MaY 31 -0. 21
3-MUNIH BURO-DCLLAR DLPOSil KATE dAY 31 9.50
U.S. 90-DAY CD'S, SECONDAKRY MAKKET MAY 31 Y. 40
Dikr s RENTIAL MAY 31 -0.05
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LASY VALUE PLQIIED
SERILS NANE DATE YALUE

CHART 8. INTEREST ARBITRAGH, J-MONTH’FUNDS

EUKO-DOLLAR DEFOS1L ' MAY 31 9.50
INTEKBANK STERLING (LONDON), COVERED MAY 31 9. 067
DIFFERENTLAL NAY 31 -0.17
U.S. CONMERCIAL PAPLX MAY 31 9.34
CANAVIAN FINANCE PAPER, COVEKED MAY 31 9.65
DIFFERENILAL - ; MAY 31 =-0.31
EUKO-DOLLAR DEPOSLL MAY 31 9.50
INTERbANK DM (FRANKFU&XT), COVEBED MAY 31 $.01
DIFFERENTLAL MAY 31 =-0.11
EUEO-DOLLAR DEPOSIT MAY 31 8.50
SWI5S INTEXBANK, COVERED MAY 31 9. 25
DIFFLRENTIAL MAY 31 0e 25

CHART 9. LONG TERM GUVELUENT BOND YIZLOLS

UNLITED SiATES MAY <o 8. 63
GERMANY MAY 206 7.12
JAPAN MAY 20 4,93
SHITLLRLAND MAY <o 5037
CANADA MaY 1z 10.20
FaANCEH tAY Zo 9. 13
NETHERLANDS (MUNTHLY) MARCH 6.93
UNLITED KINGDOM MAY 2o Y.14

U.S. CORPORATE

AAA BOKDS MAY 9. 33

CHART 10. STOCK INDICES

UNITED STalES ' MaY 31 3395.87
UNITED KiNGDOM MAY 31 386.00
CANADA. MAY 31 367..20
GEKMANY MAY 31 252Z.42
SHITLERLAND MAY 31 Q24.90
NETHESLANDS HAY 31 333.069
FRANCE MAY 31 478.7/
JAPAN MAY 31 o07.73
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FEDERAL RESERVE statistical release

H.10(512)

FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING

JUNE

2, 1989

JUNE 2, 1989

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 MAY 29 MAY 30 MAY 31 JUNE 1 JUNE 2
*AUSTRALIA DOLLAR 74.70 75.22 75.30 75.85
AUSTRIA SCHILLING 16.140 *13.903 13.962 13.788
BELGIUM FRANC 42.080 41.360 41.540 41.010
CANADA DOLLAR 1.2102 1.2062 1.2070 1.2066
CHINA,P.R. YUAN 3.7314 3.7314 3.7314 3.7314
DENMARK KRONE 7.8390 7.7010 7.7340 7.6360
FINLAND MARKKA H 4.4795 4.6110 4.4260 4.3815
FRANCE FRANC 6.8070 6.6990 6.7280 6.6430
GERMANY D. MARK 2.0093 1.9760 1.9838 1.9580
GREECE DRACHMA o] 170.930 169.750 170.300 169.100
HONG KONG DOLLAR 7.7770 7.7760 7.7750 7.7750
INDIA RUPEE 16.3300 16.2800 16.3200 16.2800
*IRELAND POUND L 132.75 134.90 134.85 136.70
ITALY LIRA 1453.50 1430.00 1439.00 1421.00
JAPAN YEN 143.48 142.33 142.73 141.75
MALAYSIA RINGGIT I 2.7160 2.7240 2.7220 2.7030
NETHERLANDS GUILDER 2.2650 2.2265 2.2358 2.2060
*NEW ZEALAND DOLLAR 58.350 58.450 58.470 58.250
NORWAY KRONE D 7.2490 7.1540 7.1770 7.1090
PORTUGAL ESCUDO 166.550 164.100 164.300 162.650
SINGAPORE DOLLAR 1.9600 1.9550 1.9535 1.9525
SOUTH AFRICA | RAND A 2.7925 2.7400 2.7700 2.7350
SOUTH KOREA WON 669.30 669.40 669.30 669.30
SPAIN PESETA 128.900 125.800 125.700 124.250
SRI LANKA RUPEE Y 34.107 34.098 34.100 34.107
SHWEDEN KRONA 6.7585 6.6640 6.6850 6.6240
SWITZERLAND FRANC - 1.7555 1.7060 1.7050 1.6850
TAIWAN DOLLAR NA 26.000 25.990 25.980
THAILAND BAHT 25.970 25.920 25.920 25.880
%¥UNITED KINGDOM| POUND 155.80 157.15 157.30 159.20
MEMO:
SBUNITED STATES | DOLLAR '0.25 104.14 102.73 103.04 101.94
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SINDEX OF WEIGHTED AVERAGE EXCHANGE VALUE OF U.S. DOLLAR AGAINST CURRENCIES OF OTHER 6-10

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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