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PER CENT PER ANNUM
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_Chart2
3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+), OR DISCOUNT (-)
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< Chart 3
0 PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY
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\ Chart5
3-MONTH INTEREST RATES
WEEKLY SERIES

PER CENT PER ANNUM
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Chart 6
EURO-DOLLAR DEPOSIT RATES London
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Chart 7

SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
AVERAGES FOR WEEK ENDING WEDNESDAY
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INTEREST ARBITRAGE: 3-MONTH FUNDS
AVERAGES FOR WEEK ENDING WEDNESDAY
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Chart 10 .
INDUSTRIAL STOCK INDEXES : —
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LAST VALUE PLOTTED

SERIES NAME : DATE  VALUE
CHART 1. SPOT EXCHANGE RATES
U.S. DOLLARy WEIGHTED AVERAGE S 0CT. 9  B84.555
JAPANESE YEN 0CT. 9 120.288
GERMAN MARK 0CT. 9 140.411
DUTCH GUILDER 0CT. 9 135.511
U.K. POUND 0CT. 9  97.277
CANADTAN DOLLAR OCT. 9 110.C55
FRENCH FRANC 0CT. 9 116.833
SWISS FRANC 0CT. 9 149.455
BELGIAN FRANC DCT. 9 128.755
TTALTAN LIRA 0CT. 9  93.977
CHART 2. 3-MONTH FORWARD EXCHANGE RATES
CANAGIAN DCLLAR 0CT. 9 0.299
U.K. POUND 0CT. 9  =3.111
GERMAN MARK ' OCT. 9  2.033
FRENCH FRANC 0CT. 9 =5.111
SWISS FRANC 0CT. 9  1.499
DUTCH GUILDER 0CT. 9  1.866
] JAPANESE YEN 0CT. 9 ~1.099
CHART 3. GOLD PRICE IN LONDON
A U.S. DOLLAR PER FINE OUNCE.- ; 0CT. 9 156.599
CHART 4. CALL MONEY RATES
U.S. FEDERAL FUNDS ' 0CT. 9 10.433
OVERNIGHT EURQO-DOLLAR DEPOSITS 0CcT. 9 10.477
U.K. 2-DAY LOCAL AUTHORITY DEPOSITS 0CT. 4  10.500
CANADA N 0CT. 4  9.000
GERMANY . SEPT. 27  9.000

0CT. 4 9.699

EURD-DM

JAPAN SEPT. 27  13.000

FRANCE SEPT. 27 13.388
NETHERLANDS SEPT. 27  1.055
EURO-SWISS FRANC OCT. &  1.655

CHART 5. 3-MONTH INTEREST RATES

U.S. CD*S (60-89 DAYS) oCT. 9 9.500

GERMAN INTERBANK LOAN 0CT. 9 9.666

JAPANESE COMPOSIT LOAN JULY 26  9.244
FURO-DOLLAR DEPNSIT ‘ 0CT. 9  11.644

CANADIAN FINANCE COMPANY PAPER oCT. 9 11.222

o TERBANK STERLING . 0CT. 9 11.632
Digitized for F{NGER Ehns1 SEPT. 11 7.000

http://fraser.stlouisfed.org/
Federal Reserve Bank of St. Louis
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LAST VALUE PLOTTED

SERIES NAME CATE VALUE

CHART 6. EURC-DCLLAP. DEPOSIT RATES: LONDON

OVERMIGHT EUFC-DOLLAR DEPCSITS o 0CT. 9 10.477
7-DAY EURC~-DCOLLAR DEPOSTT RATE 0CT. © 10.422
1-MONTH EURC-DOLLAR DEPCSIT RATE 0CcT. 9 11.211
3-MONTH SURO-COLLAP. DEPOSIT RATE ocY. 9 11.644
6~MONTH EURC-DOLLAR CEPOSIT RATE - oCcT. 9 11.633
1-YEAR EURO-DCLLAR DEPOSIT RATE 0CT. ¢ 3.122
CHART 7. SELECTED FURC-DOLLAR AND U.S. MCNEY MARKET RATES
OVFRMIGHT EURC-DCLLAR DEPOSITS 0CT. ¢ 10.477
U.Se FEDERAL FUNDS cCT. @9 10.433
DIFFERENTIAL ADJ. FOR PESERVE REGUIREMENTS 0CT. © 0.955
3-MONTH EURO-DOLLAR DEPCSIT RATE eCTe 9 11.644
U.S. CD'S (60-89 DAYS) 0CT. ¢ 9.5C0
DIFFFRENTIAL ADJ. FOR RESERVE REQUIREMENTS ncT. ¢ 24322
CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS
EURU-DOLLAR DEPCSIT 0CT. 9 11.644
INTERBANK STERLING (LONDON), COVERED cCT. 9 8.511
DIFFERENTIAL 0CT. ¢ 3.122
U.S. COMMERCTIAL PAPER oCcT. o 10.133
CANADIAN FINANCE CC. PAPERy COVERED 0CT. ¢ 11.522
DIFFERENTIAL CGCT. ¢ -1.399
EURG-CCLLAR DEPOSIT oCT. - 9 11.644
INTEPBANK DM (FRANKFURT), CCVERED CCT. 9 11.699
DIFFERFNTIAL - CcCT. 9 -0.066
EURN-DOLLAR DEPOSIT . : 0CT. 9 11.644
SWISS CEPCSIT (SF), COVERED 0CT. @ 1.499
DIFFFRENTIAL 0CT. 9 10.144
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§
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LAST VALUE PLOTTED
SERTES NAME DATE VALUE

CHART 9., LCNG TERM GOVERNMENT BONC YIFLDS

UNITED STATES cCeT. 4 7.999

GERMANY SEPT. 27 10.744
JAPAN (MONTHLY) - : 2UG. 30 10.18%
SWITZERLAND SEPT. 6 T7.366
CANADA GCT. 4 9.677
FRANCE SEPT. 20 11.05%
NETHERLANDS SEPT. 27 9.488
UNITED KINCDQOM 0CT. 4 15.466 |
. U.S. CORPORATE
AAA BONDS : AUG. 30 9.000
EURC-DM RONDS AUG. 30 9.277
EURO-DOLLAR BONDS AUG. 30 10.066
CHART 10. INDUSTRIAL STOCK INCEXES
UNITED STATES ’ SEPT. 27 70.344
JAPAN . SEPT. 20 189.977
CANADA SEPT. 27 87.800
FRANCE SEPT. 20 82.900
UNITED KIMNGDGM SEPT. 27 44,500
SWITZERLAND acT. &4 52.799
GERMANY SEPT. 27 71.577
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FEDERAL RESERVE

statistical release

He10 OCTOBER 11, 1974
FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING OCTOBER 11, 1974
The Board of Governors of the Federal Reserve System Is advised that the Federal

| Reserve Bank of New York has certified for customs pnnan the following noon

| buying rate in New York City for capée s pay In foreign currencies:

; MONETARY (RATE U.S. CENTS)

COUNTRY UNIT OC¥. 7 oCT. 8 oCT. 9 6CT. 10 0CT. 11
AUSTRALIA DOLLAR 131.3000 131.3000 131.1000 131.1000 131.2900
AUSTRIA SCHILLING 5.38000 5.38000 5.41000 5.43000 5.40000
BELGIUM FRANC 2.57900 2.57000 2.59000 2.57100 2.57130
CANADA DOLLAR 101.7300 101.9600 102.1600 102.0500 101.8000
DENMARK KRONE 16.5000 16.4800 16.5200 16.5100 16.4600
FINLAND MARKKA 25.8100 2601700 26.2800 26.3900 26.3200
FRANCE FRANC . 21.0300 20.9700 21.0600 21.0100 21.0100
GERMANY D« MARK 38.3100 38.3200 39.0200 38.7000 36.4500
INDIA RUPEE 12.4090 12.4000 .12.4000 12.40€0 12.4500
IRELAND POUND . 233.5700 233.4300 234.1000 232.5000 233.4000
ITALY LIRA 0.15040 0.14990 0.15010 0.14970 0.14950
JAPAN YEN 0.33330 0.33360 0.33480 0.33470 0.33430
MALAYSIA DOLLAR 41.5500 41.6100 41.6000 41.7000 41.6000
MEXICO PESO 80000 8.0000 8.0000 8.,0000 8.0000
NETHERLANDS GUILDER 37.4600 37.4100 37.7200 37.4400 37.4100
NEW ZEALAND DOLLAR 130.5000 130.5000 130.5000 130.5000 130.5000
NORWAY 'l XRONE . 18.3200 18.2500 18.3100 18.1500 + 18,1000
PORTUGAL ESCUDO 3.9000 3.9200 3.9300 3.9400 3.9100
SOUTH AFRICA RAND 142.7500 142.7500 142.7500 142.,7500 142.7500
SPAIN PESETA 1. 7400 1.7390 1.7440 1.7420 1.7915
SRI LANKA (1) RUPEE 14,8000 14.8000 14.8000 14.800C 14.9500
SWEDEN KRONA 22.7200 22.7200 22.8400 22.6800 22.6700
SWITZERLAND FRANC 341600 34,1200 34.4200 . 34,2600 34.2000
UNITED KINGDOM| POUND 233.5700 233.4300 234.1000 232.5000 233.4000
Digitized for FRASER :
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