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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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PER CENT PER ANNUM
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Chart 2
3-MONTH FORWARD EXCHANGE RATES
PREMIUM (+), OR DISCOUNT (-)
AVERAGES FOR WEEK ENDING WEDNESDAY

3]
[ U.K. POUND

PER CENT PER ANNUM

[j SWISS FRANC —

[ , | [LJUJU!LIH[JHJHJLI[L‘L]

DUTCH GUILDER

[ A

11

T nnnm

FRENCH FRANC

| JAPANESE YEN
2 per cent on scale equals
1 per cent on all others

111

1Inl||lu|n|||||||n

oo bid oo bl

(-l

1973

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

1975

1975

1973

12

104+

1o+



’_ 12.5 Kg BARS
| Afternoon fixing price

Chart 3

PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY
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PER CENT PER ANNUM OVERNIGHT
15 EURO-DOLLARS

.S. FEDERALL FUNDS
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Chart 4

CALL MONEY RATES

WEEKLY SERIES

-

T

JAPAN

N

nmmimmmmn

PER CENT PER ANNUM

U.K. 2—-DAY LOCAL AUTHORITY

oLl [ | [

1

FRANCE

i

CANMW
s A

NETHERLANDS

EURO-SWISS FRANC

s A | | [T

ciledil

pladiedi

vl

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

1978

1975

15

20

15

104+



Chart §
3-MONTH INTEREST RATES

WEEKLY SERIES
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Chart 6

EURO-DOLLAR DEPOSIT RATES London

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

AVERAGES FOR WEEK ENDING WEDNESDAY

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
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Chart 9 \\ \
LONG-TERM GOVERNMENT BOND YIELDS 4
WEEKLY SERIES

PER CENT PER ANNUM PER CENT PER ANNUM
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Chart 10

g 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 NOVe 12 85030
JAPANESE YEN NOVe 12 119.22
GERMAN MARK NOVe 12 142469
DUTCH GUILDER NOVe 12 137650
UeKe POUND NOV. 12 8608
CANADIAN DOLLAR NOVe 12 106448
FRENCH FRANC NOVe 12 12700
SWISS FRANC NOVe 12 165495
i BELGIAN FRANC NOVe 12 129.12
ITALIAN LIRA NOVa 12 92652

CHART 2¢ 3-MONTH FGRWARD EXCHANGE RATES

b
i CANADIAN DOLLAR NOVe 12 —2458
UeKe POUND NOVe 12 ~heB2
GERMAN MARK NOVe 12 2468
FRENCH FRANC NOVe 12 0457
SWISS FRANC NOVe 12 3e66
DUTCH GUILDER NOVe 12 1e39
JAPANESE YEN NOVe 12 =0e55

CHART 3. GCLD PRICE IN LONDON

UeSe DOLLAR PER FINE OUNCE NOVe 12 144656

CHART 4o CALL MONEY RATES

L UeSe FEDERAL FUNDS NOVe 12 5e24
i OVERNIGHT EURO-DOLLAR DEPOSITS N3Ve 12 557
UeKe 2-DAY LOCAL AUTHOR1TY DEPOSITS NOVe 7 11.13
CANADA 0CTe 17 Te88
GERMANY NOVe 7 3640
EURD~DM NOVe 7 2491
JAPAN NOVe 7 Te50
FRANCE NOVe 7 7.00
NETHERL ANDS 0CTe 31 3e33
EURD~SWISS FRANC NOVe 7 1619

CHART 54 3~MONTH INTEREST RATES

UeSe CD*S (60-89 DAYS) NOVe 12 575
GERMAN INTERBANK LOAN NOVe 12 400
JAPANESE COMPOSITE LOAN AUGe 9.03
EURO-DOLLAR DEPOSIT NOVe 12 6064
CANADIAN FINANCE COMPANY PAPER NOVe 12 9403
INTERBANK STERLING NOVe 12 1le38

SWISS DEPOSIT | NOVe 12 5450
Digitized for FRASER :
http://fraser.stlouisfed.org/
Federal Reserve Bank of St. Louis
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) LAST VALUE PLOTTEC
SERIES NAME . DATE VALUE

CHART 6o EURU-DOLLAR DEPOSIT RATES: LCNDON
NOVe 12 5¢57

OVERNIGHT

T-0AY NOVe 12 5e51
1-MONTH NOVe 12 584
3-MONTH NOVe 12 6064
6-MONTH NOVe 12 Te31
1-YEAR NOVe 12 800

CHART 7e¢ SELECTED EURO-DOLLAR AND UeSe MONEY MARKET RATES

OVERNIGHT EUROC-DOLLAR DEPOSITS NOVe 12 557
UeSe FEDERAL FUNDS NOVe 12 5024
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS NOVe 12 056
3~MONTH EURO-DOLLAR DEPOSIT RATE NOVe 12 6o b4
UeSe CD'S (60-89 DAYS) NOVe 12 5675
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS NOV. 12 0«80
CHART 84 INTEREST ARBITRAGE, 3-MONTH FUNDS
EURC~DOLLAR DEPOSIT NOVe 12 6eb4
INTERBANK STERLING (LONDON), COVERED NGVe 12 6055
DIFFERENTIAL NGOVe 12 0409
UeSe COMMERCIAL PAPER NOVe 12 581
CANADIAN FINANCE CO. PAPERy COVERED NOVe 12 6045
DIFFERENTIAL NOVe 12 064
EURO~-DOLLAR DEPOSIT NOVe 12 6064
INTERBANK DM (FRANKFURT), COVERED NOVe 12 6068
OIFFERENTIAL NOVe 12 ~0e04
- EURO-DOLLAR DEPOSIT NOVe 12 6004
SWISS DEPOSIT (SF), COVERED NOVe 12 Felb
DIFFERENTIAL NGVe 12 ~2e52
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CHART 9o LONG TERM GOVERNMENT BROND YIELDS

UNITED STATES
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SERIES NAME

CHART 10e INDUSTRIAL STOCK INDEXES
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LAST VALUE PLOTTED
DATE VALUE

NOVe 7 793
0CT. 31 8448
OCTe . 950
O0lTe 31 608
0CT. 17 952
OCTe 31 993
0CTe 31 Tebl
0CTe 24 1469

oCTe 8486
SEPT. 8434
SEPTe 9428

O0CTe 31 93672
OCTe 31 209633
0CTe 10 97«76
SEPTe 12 100466
OCTe 24 8497
0CTe 31 64008
OCTe. 31 90439
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FOREIGN EXCHANGE RATES

NOVEMBER 14, 1975

FOR THE WEEK ENDING NOVEMBER 14, 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 (RAJE UaSa CENTS
C OUNTRY UNIT NOV. 10 NOV. 11 NOVe 12 NOVe 13 NOVo 14
R — —— E— N—

AUSTRALIA DOLLAR 1266000 1260000 12646000 1263000
AUSTRIA SCHILLING 550000 548000 5450000 543000
BELGIUM FRANC 2458450 257500 2457100 256080
CANADA DOLLAR 9804800 H 987500 9848000 98 + 4600
DENMARK KRONE 166900 16 ¢6800 1606300 165400
FINLAND MARKKA 26 00400 2640300 2640600 2509300
FRANCE FRANC 2248700 o] 2248200 2247500 2246800
GERMANY De MARK 3940000 389700 3847600 3845500
INDIA RUPEE 11,3500 113500 1143500 1142000
IRELAND POUND 2066000 L 2063500 20543000 20445500
ITALY LIRA 0014810 0614770 0414760 0014700
JAPAN, YEN 0433080 0e33120 033090 0433050
MALAYSTA DOLLAR 391500 1 39,1000 39,1000 388500
MEXICO PESO 840000 840000 840000 840000
NETHERLANDS GUILDER 379600 3749800 3747700 3746000
NEW ZEALAND OOLLAR 10541000 D 10545000 1051000 1047500
NORWAY KRONE 1842100 182000 18.1800 18.1100
PORTUGAL ESCUDO 347600 347500 347500 347200
SOUTH AFRICA RAND 1147500 A 1147500 11447500 11447500
SPAIN PESATA 106930 16910 146510 1.6880
SRI LANKA RUPEE 13.2500 1342500 13,2500 13.2900
SWEDEN KRONA 2249200 Y 2249000 2249000 2246800
SWITZERLAND FRANC 379400 379100 3747600 3745700

Digitized for FONITER KINGDOM | POUND 2066000 20643500 20543000 2045500

http://fraser.stiOUISTEA.Org/

Federal Reserve Bank of St. Louis





