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Chart 1 ¢ >‘

'SPOT EXCHANGE RATES
DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (DASHED LINE)
AVERAGES FOR WEEK ENDING WEDNESDAY
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Chart 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+), OR DISCOUNT (-)

AVERAGES FOR WEEK ENDING WEDNESDAY
PER CENT PER ANNUM
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F12.5 Kg BARS
Afternoon fixing price

Chart 3

PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY
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Chart 4
CALL MONEY RATES
WEEKLY SERIES

PER CENT PER ANNUM  OQVERNIGHT PER CENT PER ANNUM

15— EURO-DOLLARS - s
— — 10

U.S. FEDERAL FUNDS 7 a8

ol 1 | P dnbdod bbbl L1 LU bdptbdidubilig o
20 _ ’ 1 — a0

U.K. 2-DAY LOCAL AUTHORITY
S 7 FRANCE 1%
10 - —1 10
s ~ - s
Py T O O O ST AT ST AT AT AT AT L L1 L todbodeddoduliday o
15 [ - -1 15
w0 L . NETHERLANDS — 10
CANADA
5 E — s
ol L | l L fedsebeboded ol [ TR ATA ST ATULL. A TR T Y
20 [ i I -] ao
EURO-SWISS FRANC
15 — —15
" I GERMANY ERE 1
S 9 - s
s — — ;
sl 11 L oo od I O I B T T I I i
973 1875 1873 1875

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



Chart 5 < \
3-MONTH INTEREST RATES
WEEKLY SERIES

PER CENT PER ANNUM PER CENT PER ANNUM
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Chart 6
EURO-DOLLAR DEPOSIT RATES London
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM PER CENT PER ANNUM
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PER CENT PER ANNUM
15

AVERAGES FOR WEEK ENDING WEDNESDAY

OVERNIGHT
Euro-dollar deposits
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Chart 7
SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
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Chart 8

AVERAGES FOR WEEK ENDING WEDNESDAY.
DIFFERENTIAL: PLUS (+), INDICATES FAVOR DOLLAR ASSETS

PER CLCNT PER ANNUM

INTEREST ARBITRAGE: 3-MONTH FUNDS

PER CENT PER ANNUM
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Chart 9
LONG-TERM GOVERNMENT BOND YIELDS
WEEKLY SERIES

PER CENT PER ANNUM
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Chart 10

s INDUSTRIAL STOCK INDEXES
’ WEEKLY SERIES
RATIO SCALE
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 1. SPOT EXCHANGE RATES

UeSe DOLLAR, WEIGHTED AVERAGE AUGe 27 844,95
JAPANESE YEN AUGe 27 120480
GERMAN MARK AUGs 27 142424
DUTCH GUILDER AUGe 27 137435
UeKe POUND AUGe 27 87485
: CANADIAN DOLLAR AUGe 27 104444
i FRENCH FRANC AUGe 27 126493
i SWISS FRANC AUGe 27 163429
i BELGIAN FRANC . AUGe 27 130463
: ITALIAN LIRA AUGe 27 93440

CHART 2o 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR AUG. 27 -1.19
UeKe POUND AUGe 27  -3.11
GERMAN MARK AUGe 27 3,97
FRENCH FRANC AUG. 27 0400
SWISS FRANC AUG. 27 5406
DUTCH GUILDER ) AUGe 27 3455
JAPANESE YEN AUGe 27  -1,31

CHART 3, GOLD PRICE IN LONDON

UeSe DOLLAR PER FINE OUNCE AUGe 27 161477

CHART 4. CALL MONEY RATES

UeSe FEDERAL FUNDS AUGe 27 6e23
OVERNIGHT EURO-DOLLAR DEPOSITS AUGe 27 6407
UeKe 2-DAY LOCAL AUTHORITY DEPOSITS AUGe 22 G.88
CANADA AlG. 8 Tel3
GERMANY AUG. 22 1.00
EURO~DM AUG. 22 040
JAPAN AUGe 1F 10.5¢
FRANCE AUGe 22 T.G0
NETHERLANDS AUGe 15 050
EURO-SWISS FRANC AUGe 1% 1.31

CHART 5. 3-MONTH INTEREST RATES

UesSe CD'S (60-8% DAYS) AUGe 27 €31
GERMAN INTERBANK LOAN AUGe 27 3.78
JAPANESE COMPOSITE LOAN JUNE 27 9.20
- EURO-DOLLAR DEPOSIT AUGe 27 750
CANADIAN FINANCE COMPANY PAPER AUGe 27 Be57
INTERBANK STERLING AUG. 27 10.55
SWISS DEPOSIT AUG. 27 6400
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o LAST VALUE PLOTTED
SERIES NAME DATE  VALUE

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON

OVERN IGHT AUG. 27 6407
7-DAY i AUG. 27 6422
1-MONTH AUG. 27  6.47
3-MONTH AUG. 27 7450
6-MONTH AUG. 27  B.42
1-YEAR AUGe 27  B.T5
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
GVERNIGHT EURG-DOLLAR DEPOSITS AUGe 2T 6407
UeSe FEDERAL FUNDS AUG. 27  6.23
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS AUGe 27 0409
3-MONTH EURO-DOLLAR DEPOSIT RATE AUG. 27 - 7.50
UeSe CD'S (60-85 DAYS) AUG. 27 6431
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS AUGe 27 110
CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS !
EURO-DOLLAR DEPOSIT ‘ AUGe 27  7.50
INTERBANK STERLING (LONDON), COVERED AUGe 27  T.43
DIFFERENTIAL AUG. 27  0.07
U.S. COMMERCIAL PAPER AUGe 27 6463
CANADIAN FINANCE CO. PAPER, COVERED AUGe 27  7.39
DIFFERENTIAL AUGe 27 -0.76
B EURO-DOLLAR DEPOSIT AUG. 27  7.50
INTERBANK DM (FRANKFURT), COVERED AUGe 27  7.75
DIFFERENTIAL AUG. 27 —0.25
EURO-DOLLAR DEPOSIT AUGe 27 7450
SWISS DEPOSIT (SF), COVERED AUGe 27 11406
DIFFERENTIAL AUGe 27 -3.56
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LAST VALUE PLOTTED
SERIES NAME DATE  VALUE

CHART 9. LONG TERM GOVERNMENT BOND YIELDS

UNITED STATES AUG. 22 8 o45
GERMANY AUGe 15 8424
JAPAN (MONTHLY) AUGe 1 94l
SWITZERLAND AUG. 15 6432
CANAD A AUG. 8 9e42
FRANCE AUG. 15 9494
NETHERLANDS AUGe 15 Te74
UNITED KINGDOM AUGe 15 14,00

UeSe CORPORATE

AAA BONDS AUG. 1 8484
EURO-DM BONDS AUGe 1 8442
EURO-DOLLAR BONDS ’ AUGe 1 8e52

CHART 10e INDUSTRIAL STOCK INDEXES

UNITED STATES A ' AUG. 22 88437
JAPAN . AUGe 15 205.57
CANADA AUGe 1 104.49
FRANCE AUGe 15 102.02
UNITED KINGDOM AUGe 15 69472
SWITZERLAND AUGe 22 62420
GERMANY AUGe 15 88.14
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FEDERAL RESERVE statistical release

FOREIGN EXCHANGE RATES

HelO AUGUST 29, 1975
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 rate in New York City for cable transfers payable in foreign currencies:
MONETARY (RATE UaSe CENT.

COUNTRY; UNIT AUGe 25 AUGe 26 AUG, 27 AUG. 28 AUG. 29
AUSTRALIA DOLLAR 1277000 127.6000 127.7000 1277000 127.7000
AUSTRIA SCHILLING 550000 5 «4 7000 550000 549000 5.48000
BELGIUM FRANC 261300 2461200 2.61000 2060650 2060150
CANADA DOLLAR 968200 965600 9606300 967600 96.8600
DENMARK KRONE 16.7600 167200 16,7400 167200 167300
FINLAND MARKKA 2644500 263400 2604200 2604100 2603700
FRANCE FRANC 227900 2248300 2208200 22,7800 2247400
GERMANY De MARK 3847500 388400 38,7900 38,7500 38.7400
INDIA RUPEE 113000 11,3000 11,3000 113000 112000
IRELAND POUND 2105500 2109000 211.0500 2109500 211.0000
ITALY LIRA 0014960 0014970 0.14970 0014970 014970
JAPAN YEN 0033550 0633540 0433560 0433550 033560
MALAYSIA DOLLAR 39.7800 39,6100 39,7700 39,7700 39,7600
MEXICO PESO ’ 80000 80000 8.0000 840000 8.0000
NETHERL ANDS GUILDER 37.8400 37,9800 37.9000 37.8700 37.8700
NEW ZEALAND DOLLAR 1061000 10601000 10602500 10642500 1062000
NORWAY KRONE 182300 182600 182200 18 ¢1900 18,0700
PORTUGAL ESCUDO 37700 3.7600 37500 37600 347600
SOUTH AFRICA RAND 139.7500 139.7500 139,7500 139.7500 139,7000
SPAIN PESETA 1.7130 1e7095 17125 1e7130 1.7130
SRI LANKA RUPEE 135000 13,5000 13,5000 13,5000 13,5000
SWEDEN KRONA 22.9900 23.0200 22,9900 229300 228900
SWITZERLAND FRANC 372500 373200 373600 372900 372500

. UNITED KINGDOMJ POUND 2105500 2109000 2110500 210.9500 211,0000
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