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Chart 1
SPOT EXCHANGE RATES
DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (DASHED LINE)
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PER CENT PER ANNUM
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CANADIAN DOLLAR

Chart 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+), OR DISCOUNT (-)
AVERAGES FOR WEEK ENDING WEDNESDAY
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Chart 3
PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY

US. DOLLARS PER FINE OUNCE
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PER CENT-PER ANNUM OVERNIGHT
15 EURO-DOLLARS

U.S. FEDERAL FUNDS

Chart 4

CALL MONEY RATES
WEEKLY SERIES
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PER CENT PER ANNUM

Chart 5

3-MONTH INTEREST RATES
WEEKLY SERIES
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Chart 6
EURO-DOLLAR DEPOSIT RATES London
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANi.lUH PER CENT PER ANNUM*

16 . - 18 -
OVERNIGHT F
3-MONTH

L dobododnbd ol

7-DAY ) 6-MONTH

[

1-MONTH

.

I |
cdododo b L1l L Il lobbnbis bl

1973 1975 1873 197§

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



PER CENT PER ANNUM

Chart 7

SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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PER CENT PER ANNUM

Chart 8
INTEREST ARBITRAGE: 3-MONTH FUNDS
AVERAGES FOR WEEK ENDING WEDNESDAY
DIFFERENTIAL: PLUS (+), INDICATES FAVOR DOLLAR ASSETS

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

PER CENT PER ANNUM PER CENT PER ANNUM
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Chart 10
INDUSTRIAL STOCK INDEXES
WEEKLY SERIES
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' - ' LAST VALUE PLOTTED
SERIES NAME ) DATE VALUE

CHART 1o SPOT EXCHANGE RATES

UeSe DOLLAR, WEIGHTED AVERAGE 0CTe 15 8599
JAPANESE YEN OCTe 15 118485
GERMAN MARK 0CTe 15 14le58
DUTCH GUILDER OCTe 15 135495
UeKe POUND - 0CT. 15 85451
CANADIAN DOLLAR 0CTe 15 105425
FRENCH FRANC 0CTe 15 171.48
SWISS FRANC 0CTe 15 163657
SELGTAN FRANC OC7e 15 127496
ITALIAN LIRA 0CTe 15 91.97

CHART 2+ 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR 0CTe 15 =1.92
UeKe POUND 0CTe 15 =4 056
GERMAN MARK 0CT. 15 379
FRENCH FRANC ’ OCTe 15 =004
SWISS FRANC . 0CTe 15 4el0
DUTCH GUILDER : 0CT, 15 2481
JAPANESE YEN 0CTe 15 ~2.84

CHART 3, GOLD PRICE IN LONDON

UeSe DOLLAR PER FINE OQQiE 0CTe 15 141650
1
CHART 4o CALL MONEY RATES
UeSe FEDERAL FUNDS C OCT. 15 5482
OVERNIGHT EURQO-DOLLAR DEPOSITS 0CTe 15 5487
UeKe 2-CAY LOCAL AUTHORITY DEPOSITS 0CTe 10 1131
CANADA i SEPTe 26 T.85
GERMANY 0CTe 10 2 490
EURO-DM 0CTe 10 2480
JAPAN 0CTe 3 900
FRANCE . - 0CTe 10 7.00
NETHERLANDS 0CT, 2 2448
EURO-SWISS FRANC 0CT, 10 2421

CHART 5o 3-MONTH INTEREST RATES

UesSe CD®S (60-89 DAYS) 0CTe 15 6el3
GERMAN INTERBANK LOAN OCTe 15 4400
JAPANESE COMPOSITE LOAN AUGe 9403
EURO~DOLLAR DEPOSIT 0CT. 15 Te25
CANADIAN FINANCE COMPANY PAPER 0CT. 15 8488
INTERBANK STERLING 0CT, 15 1159
SWISS DEPOSITY 0CTe 18 550
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LAST VALUE PLOTTED
SERIES NAME - DATE VALUE

-

CHART 6o EURO-DOLLAR DEPOSIT RATES: LONDON
OCTe 15 5487

OVERNIGHT

T7-DAY 0CT. 15 5e86
1-MONTH 0CT. 15 6433
3-MDNTH 0CT. 15 725
6-MONTH 0CTe 15 798
1-YEAR 0CTe 15 8 660

CHART 7. SELECTED EURO-DOLLAR AND UeSe MONEY MARKET RATES

OVERNIGHT EURO~-DOLLAR DEPOSITS 0CTe 15 587
UeSe FEDERAL FUNDS 0CTe 15 5482
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS 0CTe 15 0629
3-MONTH EURO-DOLLAR DEPOSIT RATE 0CTe 15 725
UeSe CO'S (60-89 DAYS) OCTe 15 6013
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS 0CTe 15 1403

CHART 8+ INTEREST ARBITRAGE, 3-MONTH FUNDS

EURC-DCOLLAR DEPOSIT 0CTe 15 725
INTERBANK STERLING (LONDON), COVERED 0CTe 15 702
DIFFERENTIAL OCTe 12 0623
UoSe COMMERCIAL PAPER 0CTe 15 653
CANADIAN FINANCE COe PAPER, COVERED 0C7+ 15 695
DIFFERENTIAL 0CTe 15 =042
EURO-DCOLLAR DEPOSIT OCTe 15 Te25
INTERBANK OM (FRANKFURT), CCVERED 0CT. 15 Te79
DIFFERENTIAL 0CTe 15 -0e54
EURO-DOLLAR DEPOSIT 0CT. 15 7625
SWISS DEPOSIT (SF), COVERED 0CT. 15 9«60
CIFFERENTIAL 0CTe 15 ~2e35
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SERIES NAME

CHART G LONG TERM GOVERNMEMT BOND YIELDS

UNITEC STATES
GERMANY

JAPAN (MONTHLY)
SWITZERLAND
CANADA

FRANCE
NETHERLANDS
UNITED KINGDOM

UeSe CCRPORATE

AAA BONDS
EURO-DM BONDS
EURO~DOLLAR BONDS

CHART 10 INDUSTRIAL STOCK YNDEXES

UNITED STATES
JAPAN

CANADA

FRANCF

UNITED KINGD3M
SWITZERLAND
GERMANY
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Y.

LAST VALUE PLOTTED
DATE VALUE

0CTe 10 8 e26
2

0CTe 84320
AUGe 9655
0CTe 10 6elS
SEPTe 26 SeT2
SEPT, 26 994
0CTe 3 Teb2
0CTe 2 14035
AUGe. 8490
AUCe - 8407
AUGe 8468

0CTe 10 9177
O0CTe 3 194,12
0CTe 3 96 468

SEPTe 12 100,66

0CY. 3 T8e54
0CT. 10 59622
0CTe 3 84622
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} FEDERAL RESERVE

OCTOBER 17y 1975
FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING OCTOBER 17, 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 foteign currencies:
MONETARY (RATJE UeSe CENTS
COUNTRY UNIT OCTe 13 OCTe 14 0CT. 15 OCTe 16 O0CTe 17

AUSTRALIA DOLLAR 1264000 1261000 1262500 1263000
AUSTRIA SCHILLING 5 ¢ 46000 5445000 5048000 5 «50000
BELGIUM FRANC 254600 257600 2,58550 257750
CANADA DOLLAR H 97.3800 970700 971800 971700
DENMARK KRONE 1665500 1666100 1647200 1606800
FINLAND MARKKA 258300 25 ¢ 7900 25,9100 259800
FRANCE FRANC o 2245700 22.7200 2248100 22 «7800
GERMANY De MARK 3845300 38,8900 39,0200 3869400
INDIA RUPEE 112500 11,2500 11,2500 11,2500
IRELAND POUND L 20447500 20565500 20545500 2057500
ITALY LIRA 0014690 0614760 0014810 0014780
JAPAN YEN 0433040 033010 033010 033030
MALAYSIA DOLLAR I 39,0300 387400 3848900 38 ¢9000
MEX1CO PESO 8 ,0000 80000 80000 8 ,0000
NETHERLANDS GUILDER 3744000 377700 37.9100 378200
NEW ZEALAND DOLLAR D 10469500 10446000 1048000 1048000
. NORWAY KRONE 180300 18,0800 182300 18,1800
PORTUGAL ESCUDO 347400 3.,74C0 3,7600 37500
SOUTH AFRICA RAND A 11448500 11448500 114.8500 114,7500
SPAIN PESATA 1.6875 1.6865 1.6890 1.6920
SRI LANKA RUPEE 13,2500 13.2500 1342500 133000
SWEDEN KRONA Y 2246300 228500 2249200 2248300
SWITZERLAND FRANC 3742800 375700 378000 377200
UNITED KINGDOM§ POUND 20447500 20545500 20545500 2057500
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