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RATIO SCALE
MAY 1870 PARITY=100

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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Chart 3 /

PRICE OF GOLD IN LONDON "y
AVERAGES FOR WEEK ENDING WEDNESDAY 7
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Chart 4

CALL MONEY RATES

WEEKLY SERIES

PER CENT PER ANNUM
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Chart 5
3-MONTH INTEREST RATES ﬂ

WEEKLY SERIES
v 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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Chart 7
SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM PER CENT PER ANNUM
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Chart 8
INTEREST ARBITRAGE: 3-MONTH FUNDS
AVERAGES FOR WEEK =NDING WEDNESDAY

DIFFERENTIAL: PLUS (+), INDICATES FAVOR DOLLAR ASSETS

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

\

PER CENT PER ANNUM

10

UNITED STATES E
CANADA
— — + —
11 , P i 'nlnln[n T O O O I AT AT AT AR TR NI
B a0 ]
~ GERMANY < BB SWITZERLAND 7
- l| 4k ]
]
_/ JAPAN
l /7 Industrial — _]
—

_\\\\ /// L Iy
Y O I WA AR TR ATURTAATART! N Y O Y A IR AT TN ATRATAAN,
— e I —
B 1r UNITED-KINGDOM ]
- — - -
. FRANCE — —
NETHERLANDS . ~
[ 11 L i bbb L1 [ T T T T A
[~ u.s. coRPORATE 1 [ us. corporaTE N
| Monthly | L Monthiy -
o nE. Euro-Dm bonds 20 ]
—~ Aaa bonds J R /1 _]
L 4 b~ 4
B = 1
Ll mmmmimnnmim D R T

1973 1975 1973 1975

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



LN

RATIO SCALE
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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 29 85435
JAPANESE YEN 0CTe 29 11935
GERMAN MARK OCTe 29 142464
DUTCH GUILDER . OCTe 29 13737
UeKe POUND 0CTe 29 86el6
CANADIAN DOLLAR OCTe 29 105482
FRENCH FRANC OCTe 29 126498
SWISS FRANC OCTe 29 165480
BELGIAN FRANC OCTe 29 129422
ITALIAN LIRA 0CTe 29 92 o447

CHART 2o 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR 0CTe 29 =219
UeKe POUND 0CTe 29 -5e22
GERMAN MARK 0CTe 29 2663
FRENCH FRANC 0CTe 29 =0e61
SWISS FRANC 0CTe 29 3467
DUTCH GUILDER 0CTe. 29 le61
JAPANESE YEN ) OCTe 29 =157

CHART 3, GOLD PRICE IN LONDON
UeSo DOLLAR PER FINE OUNCE 0CTe 29 143420

CHART 4o CALL MONEY RATES

UeSe FEDERAL FUNDS OCTe 29 565
OVERNIGHT EURO-DOLLAR DEPOSITS 0CTe. 29 575
UeKe 2-DAY LOCAL AUTHORITY DEPOSITS OCTe 24 1138
CANADA 0CTe 17 788
GERMANY 0CTe 24 3470
EURO~DM 0CTe 31 3456
JAPAN OCTe 24 8 400
FRANCE : 0CT, 24 6400
NETHERLANDS 0CTe 17 4493
EURO~SWISS FRANC 0CTe 31 0e52

CHART 5¢ 3-MONTH INTEREST RATES
UeSe CD'S (60-89 DAYS) 0CTe 29 575

GERMAN INTERBANK LOAN OCTe 29 4406
JAPANESE COMPOSITE LOAN AUG. : 9403
EURO-DOLLAR DEPOSIT 0CTe 29 6eb4
CANADIAN FINANCE COMPANY PAPER 0CTe 29 8480
INTERBANK STERLING 0CTe 29 11.71
SWISS DEPOSIT OCTe 29 550
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e LAST VALUE PLOTTED |
SERIES NAME DATE  VALUE b

CHART 6e¢ EURO-DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT 0CTe 29 575
7-DAY ' 0CTe 29 5486
1-MONTH 0CTe 29 6409
3-MONTH 0CTe 29 6464
6-MONTH 0CTe 29 735
1-YEAR ) 0CT. 29 7493

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

OVERNIGHT EURO-DOLLAR DEPOSITS 0CTe 29 575
UeSe FEDERAL FUNDS 0CTe 29 5465
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS 0CTe 29 0e34
3-MONTH EURO-DOLLAR DEPOSIT RATE OCTe 29 6064
UeSe CD'S (60~-89 DAYS) 0CTe 29 575
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS 0CTe 29 0 80

CHART 8¢ INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPOSIT 0CTe 29 664
INTERBANK STERLING (LONDON), COVERED 0CTe 29 6448
DIFFERENTIAL 0CTe 29 Oel5
UeSe COMMERCIAL PAPER 0CTe 29 593
CANADIAN FINANCE COe PAPER, COVERED 0CTe 29 6e61
DIFFERENTIAL 0CTe 29 ~0e68
EURO-DOLLAR DEPOSIT 0CT. 29 6064
INTERBANK DM (FRANKFURT), COVERED 0CTe 29 6069
DIFFERENTIAL 0CTe 29 -0405
EURO-DOLLAR DEPOSIT 0CTe 29 6ab4
SWISS DEPOSIT (SF), COVERED 0CT. 29 9.17
DIFFERENTIAL 0CT. 29 ~Ze53
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‘ LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 9o LONG TERM GOVERNMENT BOND YIELDS

0CYe 17 8413

UNITED STATES
OCTe 17 8e32

GERMANY

JAPAN (MONTHLY) AUGe 955

SWITZERLAND 0Cle 17 6el12

CANADA OCTe 17 9e52
- FRANCE 0CTe. 10 989

NETHERLANDS 0CTe 17 T e54

UNITED KINGGOM 0CTe 17 1489

UeSe CORPORATE

AAA BONDS SEPT. 8495

EURC-DM BONDS SEPTe 834

EURC~DOLLAR BONDS SEPT. Ye26

CHART 10 INDUSTRIAL STOCK INDEXES

0CTe 24 94460

UNITED STATES
0CTe 3 194el2

JAPAN

CANADA OCTe 10 | 97476
: FRANCE SEPTe 12 ‘100466
i UNITED KINGDOM 0CTe 17 8le56
i SWITZERLAND 0CTe 24 63658
: GERMANY 0CTe 17 87421
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FEDERAL RESERVE statistical release

QCTOBER 31, 1975
FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING OCTOBER 31, 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 foreignicurrencies:

MONE TARY {RATE UeSe CENTS)

COUNTRY UNIT 0CTe 27 0CTe 28 0CTe 29 OCT. 30 0CTe 31
AUSTRALIA DOLLAR 1267000 12646500 1266500 12646500 1268500
AUSTRIA SCHILLING 5452000 549000 548000 5452000 552000
BELGIUM FRANC 2258400 2458000 258250 2 459000 2459600
CANADA DOLLAR 97 8500 $8.0400 97.9800 978700 98 2800
DENMARK KRONE 16,7200 1646900 1666900 16 7400 16 ¢7400
FINLAND MARKKA 26 61400 2640100 © 2640400 2€41300 2641100
FRANCE FRANC 2248300 228100 228600 2249100 2249900
GERMANY De MARK 38,9400 3848900 389100 39,0500 391000
INDIA RUPEE 113000 1143000 113000 114500 113500
IRELAND POUND 20649000 20646000 2068000 207.2000 207 .8000
ITALY LIRA 0614790 014780 014770 0.14810 0014840
JAPAN | YEN 0433160 0.33170 0e33160 0433150 0433140
MALAYSIA DOLL AR 39.0600 3849600 39,0600 3944000 392000
MEXICO PESO 8 40000 840000 840000 8 40000 8 »0000
NETHERLANDS GUILDER 37.9000 37.8200 379700 38.0500 381000
NEW ZEALAND OOLLAR 105 40500 1051500 1051000 10541000 1053000
NORWAY KRONE 18,2200 182300 181700 18.2300 183100
PORTUGAL ESCUDO 347800 37600 37500 3.7800 37700
SOUTH AFRICA RAND 11449500 1149500 11449500 11543000 1147000
SPAIN PESATA 16975 1.6915 1.6905 16965 16980
SRI LANKA RUPEE 1342800 1342800 13,2800 1343500 13,2500
SWEDEN KRONA 22 49200 2248900 229000 2249800 2360100
SWITZERLAND FRANC 379300 378000 37.9000 38,0400 381000
UNITED KINGDOM §POUND 206 #9000 20666000 2068000 2072000 207.8000
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