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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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PER CENT PER ANNUM
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12.5 Kg BARS
| Afternoon fixing price

Chart 3

PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY
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/ Chart 4
s CALL MONEY RATES
WEEKLY SERIES
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Chart 5
3-MONTH INTEREST RATES
WEEKLY SERIES

CANADIAN FINANCE CO. PAPER

‘4

PER CENT PER ANNUM

phchdo o b d

GERMAN INTERBANK RATE ]

mmmmmmm

pliduln

U.K. INTERBANK
STERLING

TImm

.

EURO-DOLLAR

" JAPAN

Monthly

SWISS DEPOSIT RATE

| 11 | I O I T I T T
1973 1975 1973 1975
Digitized for FRASER
org/ o

http://fraser.stlouisfed.

Federal Reserve Bank of St. Louis

16




PER CENT PER ANNUM

8 [ OVERNIGHT

[

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

PER CENT PER ANNUM
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15 Chart 8
INTEREST ARBITRAGE: 3-MONTH FUNDS .
AVERAGES FOR WEEK ENDING WEDNESDAY . §
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Chart 9

LONG-TERM GOVERNMENT BOND YIELDS
- WEEKLY SERIES

PER CENT PER ANNUM
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Chart 10

o INDUSTRIAL STOCK INDEXES

RATIO SCALE

WEEKLY SERIES
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LAST VALUE PLOTTED
SERIES NAME : L DATE VALUE

CHART le SPOT EXCHANGE RATES

UeSe DDLLARy WEIGHTED AVERAGE . NOVe 19 86408
JAPANESE YEN NOVe 19 118493
GERMAN MARK NOVe 19 14077
DUTCH GUILDER NOVe 19 135.74
UeKe POUND NOVe 19 65405
CANADIAN DOLLAR NOVe 19 106463
FRENCH FRANC NOVe 19 125459
SWISS FRANC NOVe 19 164420
BELGIAN FRANC . . . NOVe 19 12764

ITALIAN LIRA NOV. 19 91.80

CHART 2o 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR e : NOVe 19 .. —2,71

UeKe POUND S - TR ‘ RN . NOVe 19 - —4.71
GERMAN MARK NOVe 19 2066
FRENCH FRANC NOV. 19 ~0e55
SWISS FRANC T o NOV. 19 348
DUTCH GUILDER NOVe 19 leb5

. JAPANESE YEN oo NOVe 19 - ~0e36

CHART 3¢ GOLD PRICE IN LONDON
UeSe DOLLAR PER FINE OUNCE. . . - © NOVe 19 - 141.77

‘ P

CHART 4o CALL MONEY RATES

UeSe FEDERAL FUNDS ' NOVe 19  S.24
OVERNIGHT EURO-DOLLAR DEPOSITS NOVe 19  5e51
UeKe 2-DAY LOCAL AUTHORITY DEPOSITS : NOVe 14 11450

OCTe 17 7.88

CANADA
GERMANY NOVe 14 3420
EURO-DM NOV. 14 3,51
JAPAN NOVe 7 7.50
FRANCE NOVe 14 6450
NETHERLANDS NOV. 7 5.13
EURD-SHISS FRANC NOVe 14 1425
CHART 5, 3-MONTH INTEREST RATES
UeSe CD*S (60-89 DAYS) NOVe 19 5.63
GERMAN INTERBANK LOAN NOVe 19  4.10
JAPANESE COMPOSITE LOAN SEPT. 8492
EURC-DOLLAR DEPOSIT NOVe 15 6476
CANADIAN FINANCE COMPANY PAPER NOVe 19 9,32
INTERBANK STERLING ' NOVe 19  11e29
SWISS DEPOSIT NOV. 19 5450
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LAST VALUE PLOTTED
SERIES NAME T DATE VALUE

CHART 6o EURO~DOLLAR DEPOSIT RATES: LONDON
NOVe 19 551

OVERNIGHT

T7-DAY ' NOVe 19 5493
1-MONTH NOVe 16 5e81 :
3-MONTH NOVe 19 6076 b
6=MONTH NOVe 19 Tes5 2
1-YEAR - NOVe 19 8407 :

CHART 7o SELECTED EURO~DOLLAR AND UeSe MONEY MARKET RATES

OVERNIGHT EURC-DOLLAR DEPOSITS NOVe. 19 551
UeSe FEDERAL FUNDS . NOVe 19 5e24
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS © NOVe 19 050
3-MONTH EURO-DOLLAR DEPUOSIT RATE NOV. 19 6076
UeSe CD'S (60-89 DAYS) NOVe 19 Se63
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS NOVe 19 la05

CHART 8o INTEREST ARBITRAGEs 3~MONTH FUNDS

EURO-DOLLAR DEPOSIT " NOVe 19 6e76
INTERBANK STERLING (LONDON), COVERED NOV. 19 6458
DIFFEKENTIAL NOVe 19 0.18
UeSe COMMERCIAL PAPER NOVe 19 5475
CANADIAN FINANCE CO. PAPER, COVERED: : © " NOVe 19 6061
DIFFERENT 1AL NOVe 19 -0.86
EURO-DOLLAR DEPOSIT NOV. 19 6.76
INTERBANK DM (FRANKFURT), COVERED NOVe 19 6076
" DIFFERENTIAL NOV. 19 0400
EURO-DOLLAR DEPOSIT NOV. 19 676
SWISS DEPOSIT (SF), COVERED NOVe 19 8498
DIFFERENTIAL NOV, 19 -2.22
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE
CHART 9o LONG TERM GOVERNMENT BOND YIELDS
UNITED STATES NOVe 14 Te97
GERMANY NOVe 7 8e48
JAPAN (MONTHLY) 0CTe S50
SWITZERLAND NOVe 7 6404
CANAD A 0lTe 17 9e52
FRANCE NOVe 7 990
NETHERLANDS NOVe 7 Teb8
UNITED KINGDOM NOVe 7 1477
UeSe CORPORATE

AAA BONDS OCTe 8486
EURO~-OM BONDS SEPTe 8e34
SEPTe 9628

EURG~DOLLAR BONDS

CHART 1Ge INDUSTRIAL STOCK INDEXES

UNITED STATES NOVe 14 94061

i

I JAPAN NOVe 21 20900
§ CANADA 0CT. 17  95.73
i FRANCE 0CTe 31 103,72
5 UNITED KINGDOM NOVe 7 6797
SWITZERLAND NOVe 14 66428
{ GERMANY NOVe 7 90657

-
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FEDERAL RESERVE statistical release

NOVEMBER 21, 1975

FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING NOVEMBER 21, 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:

MONETARY (RATE UeSe CENTS
COUNTRY UNIT NOVe 17 NOVe 18 NOVe 19 NOV. 20 NOVe 21
AUSTRALIA OOLLAR 12641000 12641000 125.8500 12640500 12641500
AUSTRIA SCHILLING 542000 541000 5442000 5.44000 5644000
BELGIUM FRANC 253600 2054850 2454600 2655600 2055540
CANADA DOLLAR 98 04400 9847300 987400 - 98,7100 987400
DENMARK KRONE 1644200 1604200 1644700 16.5600 165000
F1INLAND MARKKA 2547700 2547500 258100 2548400 2548500
FRANCE FRANC 2245000 2245400 2245900 22.6800 225500
GERMANY De MARK 38,2000 3843400 38 44500 38,6100 3844300
INDIA RUPEZ 112000 1102000 112000 112000 111500
IRELAND POUND 20542000 2035500 20440500 204.6000 20441500
ITALY LIRA 0el4650 Cel4660 0014670 0414700 0e14670
JAPAN YEN 0433040 0433010 0432990 0433010 0632990
MALAYSIA DOLLAR 3847600 386200 3847500 3665600 3849000
MEXICO PESO 80000 80000 840000 8.0000 640000
NETHERLANDS GUILDER 3742700 373700 37.4800 37,6100 3744400
NEW ZEALAND DOLLAR 1 104.5000 10445000 1042500 10444000 1045500
NORWAY KRONE 179400 179700 18.0100 18,0700 1840500
PORTUGAL ESCUDD 347300 3.7100 3,7100 3,7300 347300
SOUTH AFRICA RAND 114.,7500 1147500 114.7500 114,7500 11448000
SPAIN PESATA 1.6825 16825 146835 16600 146850
SRI LANKA RUP EE 132900 1342900 1342900 1342900 1343500
SWEDEN KRONA 2245500 2246500 2206500 227800 2247300
SWITZERL AND FRANC 3743300 375000 37.5900 37.7300 3745100
UNITED KINGDOM | POUND 20342000 20245500 20440500 20446000 2041500
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