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

AVERAGES FOR WEEK ENDING WEDNESDAY
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AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM

Chart 2
3-MONTH FORWARD EXCHANGE RATES
PREMIUM (+), OR DISCOUNT ()
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Chart 3
. PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY
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PER CENT PER ‘ANNUH OVERNIGHT

Chart 4

CALL MONEY RATES
WEEKLY SERIES

PER CENT PER ANNUM
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Chart 5
3-MONTH INTEREST RATES
"WEEKLY SERIES

PER CENT PER AMNUM RER DENT 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 ENDING WEDNESDAY

DIFFERENTIAL: PLUS (+), INDICATES FAVOR DOLLAR ASSETS

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

PER CENT PER ANNUM

PER CENT PER ANNUM
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Chart 10

INDUSTRIAL STOCK INDEXES

RATIO SCALE
1868=100

180 [

WEEKLY SERIES

UNITED STATES
100 W~
50 | ] -
as Ll [ 1 | T I A A RATIO SoALE
320 ] ] 140
[ JAPAN !— UNITED KINGDOM .
240 -
160 —
go LI | | R I I I  A T | b tdobbeidee i) ss
180 r - —] 180
CANADA »
SWITZERLAND
w00 - —{ 100
50 |- ) .y - &0
as L1 [ | L4 HIHIHJJJL[JHIHIH | LU tnhdebdodedulid as
180 [ ] ,_ —] 180
- FRANCE
— General index mEE ]
GERMANY
100 | w — -] 100
80 [- . l - - 60
gs L1 | | LU bt bodn bl e | L dodubabbolnlnlin as
1975 1973 1975

Digitized for FRASER "9
http:/fraser.stlouisfed.org/
Federal Reserve Bank of St. Louis



LAST VALUE PLOTTED

SERIES NAME DATE  VALUE \3
. i
CHART 1o SPOT EXCHANGE RATES
' UeSe DOLLAR, WEIGHTED AVERAGE NOVe S 8517
JAPANESE YEN ' : NOVe 5 119.30
GERMAN MARK NOVe 5 142492
DUTCH GUILDER NOVe 5 137470
UeKe POUND NOVe 5 86434
CANADIAN DOLLAR NOVe 5 106.18
FRENCH FRANC NOVe 5 12735
SWISS FRANC NOVe 5 166627
BELGIAN FRANC NOVe 5 129449
A ITALIAN LIRA - NOVe 5 92466
i CHART 2. 3-MONTH FORWARD EXCHANGE RATES
; CANADIAN DOLLAR NOVe 5 =-2e26
U.Ke POUND - NOVe ‘5 —498
GERMAN MARK - NOVe S 2478
FRENCH FRANC NOVe -5 -0448
SWISS FRANC NOVe 5 3467
DUTCH GUILDER NOVe 5 1453
JAPANESE YEN NOVe 5 =107
CHART 3. GOLD PRICE IN LONDON
U.Se DOLLAR PER FINE OUNCE NOVe 5 143496
CHART 4o CALL MONEY RATES
R
i UsSe FEDERAL FUNDS NOVe 5 5417
H OVERNIGHT EURO-DOLLAR DEPOSITS NOVe 5 5.88
i UeKe 2-DAY LOCAL AUTHORITY DEPOSITS 0CTe 31 1113
1 CANADA 0CTe 17 7488
3 GERMANY 0CTe 31 2430
2 EURO-OM 0CTe 31 364
¢ JAPAN OCTe 24 8400
4 FRANCE 0CTe 31 7400
H NETHERLANDS 0CTe 17 4e93
g EURO-SWISS FRANC 0CTe 31 0e66
CHART 5o 3-MONTH INTEREST RATES
UeSe CD'S (60-89 DAYS) NOVe 5 5488
GERMAN INTERBANK LOAN NOVe 5 3492
JAPANESE COMPOSITE LOAN AUG. 9403
EURC-DOLLAR DEPOSIT NOVe 5 6676
CANADIAN FINANCE COMPANY PAPER NOVe 5 8482
INTERBANK STERLING NOVe 5 11457
SWISS DEPOSIT NOVe 5 550 .
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- LAST VALUE PLOTTED
SERIES NAME DATE  VALUE

CHART 6o EURO-DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT NOVe 5 Se88
7-DAY . NOVe 5 5426
1-MONTH NOVe 5 6403
3-MONTH : NOVe 5 . 676
6-MONTH NOVe 5 Te4b
1-YEAR NOVe 5 8404
CHART 7o SELECTED EURO-DOLLAR AND UeSe MONEY MARKET RATES
OVERNIGHT EURO-DOLLAR DEPOSITS NOVe 5 5488
UeSe FEDERAL FUNDS NOVe 5 517
DIFFERENTIAL ADJo FOR RESERVE REQUIREMENTS NOVe 5 0696
3-MONTH EURO-DOLLAR DEPOSIT RATE NOVe 5 6076
UeSe CD*S (60-89 DAYS) NOVe 5 5488
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS NOVe 5 078
CHART 8+ INTEREST ARBITRAGE, 3~MONTH FUNDS
EURO~-DOLLAR DEPOSIT NOVe 5 6076
INTERBANK STERLING (LONDON), COVERED NOVe 5 6460
DIFFERENTIAL NOVe 5 Oel?
UeSe COMMERCIAL PAPER NOVe 5 5488
CANADIAN FINANCE COo PAPER, COVERED NOVe 5 6656
DIFFERENTIAL NOVe 5 -0.68
EURO-DOLLAR DEPOSIT NOVe 5 676
INTERBANK DM (FRANKFURT), COVERED NOVe & 6670
DIFFERENTIAL - NOVe 5 0,06
EURO-DOLLAR DEPOSIT NOVe 5 6e76
SWISS DEPOSIT (SF)s COVERED NOVe 5 917
DIFFERENTIAL NOVe 5 =2 40
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“

LAST VALUE PLOTTED
' . SERIES NAME DATE VALUE

o

CHART 94 LONG TERM GOVERNMENT BOND YIELDS

UNITED STATES . 0CT. 31 T 96
GERMANY OCTe 24 8e47
JAPAN (MONTHLY) SEPTe 955
SWITZERLAND 0CTe 24 6410
CANADA 0CTe 17 952
FRANCE 0CTe 24 9490
NETHERLANDS 0CTe 17 Te54
UNITED KINGDOM OCTe 24 14469

UeSe CORPORATE

AAA BONDS SEPTe 8495
EURO-OM BONDS SEPTe 8e34
EURO-DOLLAR BONDS SEPT. 928

)

CHART 10 INDUSTRIAL STOCK INDEXES

UNITED STATES 0CTe 31 93672
JAPAN OCTe 24 207474
CANADA 0CTe 10 9776
FRANCE SEPTe 12 100466
l UNITED KINGOOM 0CTe 24 84497
SWITZERLAND 0CTe 31 64008
GERMANY 0CTe 24 89«26
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FEDERAL RESERVE statistical release

NOVEMBER 7y 1975

FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING NOVEMBER 7, 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 UgSe CENTS
COUNTRY UNIT NOVe. 3 NOVe 4 NOVe 5 NOVe 6 NOVe 7
AUSTRALIA DOLLAR 127.0000 12607500 126 06000 12607500
AUSTRIA SCHILLING 5653000 553000 5¢49000 550000
BELGIUM FRANC 2 «59600 257700 2458600 2458400
CANADA DOLLAR 98 04100 H 9842200 58 23500 98 44000
DENMARK KRONE 1607900 166800 16 47000 1646900
£ INL AND MARK KA 2641400 2640600 2640200 26 40800
FRANCE FRANC 22 #9700 ] 228400 22 «9200 22 #8500
GERMANY De MARK 3901500 3848900 39,0100 3849600
INDIA RUPEE 113500 113500 113500 113500
IRELAND POUND 20744500 L 206 4500 206 «8500 20645500
ITALY LIRA 0414850 0014800 0414820 0414810
JAPAN YEN 033140 0633130 0433140 0433140
MALAYSIA DOLLAR 392000 - 1 392300 39,1300 3942000
MEXICO PESO 8 40000 840000 840000 8 0000
NETHERLANDS GUILDER 38 #1200 3748800 38 40200 379700
NEW ZEALAND DOLLAR 10545000 o} 10542500 10540800 10541500
NORWAY KRONE 18 #3100 18.1900 1842600 1842200
PORTUGAL ESCUDO 347700 347600 347500 367500
SOUTH AFRICA RAND 11447000 A 11407000 11447000 11447500
SPAIN PESATA 1 #6990 106990 146890 146900
SRI LANKA RUPEE 1342500 13.2500 1342500 13.2500
SWEDEN KRONA 23 60400 Y 228600 2249300 2249300
SWITZERLAND FRANC 3841200 378300 379900 379600
UNITED KINGDOM § POUND 20744500 \ 2064500 206 48500 20645500
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