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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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Chart 2
3-MONTH FORWARD EXCHANGE RATES
PREMIUMS (+), OR DISCOUNT (-)
AVERAGES FOR WEEK ENDING WEDNESDAY
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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
CALL MONEY RATES
WEEKLY SERIES

PER CENT PER ANNUM PER CENT PER ANNUM
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Chart 5 (‘

3-MONTH INTEREST RATES
) WEEKLY SERIES

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
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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
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

R UeSe DOLLAR, WEIGHTED AVERAGE DECe 17. B8€480 . ..
JAPANESE YEN DECe 17 117473
GERMAN MARK DECe 17 139401
DUTCH GUILDER DECe 17 134026
UeKe POUND . DECs 17 84,415
CANADIAN COLLAR DECe 17 106453
FRENCH FRANC DECe 17 124433 .
SWISS FRANC OECe 17 165491
BELGIAN FRANC DECe 17 126el4
ITALIAN LIRA DECe 17 91037

CHART 2o 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR DECe 17 -2486
UeKo POUND DECe 17 -4o66
GERMAN MARK . DECo 17 2 e52
FRENCH FRANC DECe 17 -0 o4S

~ SWISS FRANC DECe 17 . 3607 _.
DUTCH GUILDER DECe 17 le12
JAPANESE YEN DECe 17 -1493

CHART 3¢ GOLD PRICE IN LONCON
UeSe DOLLAR PER FINE OUNCE DECe 17 138494

CHART 4o CALL MONEY RATES

UeSe FEDERAL FUNDS DECe 17 . 5el7
CVERNIGHT EURO-DOLLAR DEPOSITS DECe 17 Sel4
UeKe 2-DAY LOCAL AUTHORITY DEPOSITS DECe 12 10662
CANADA DECa 12 875
GERMANY DECe 12 3650
EURO-DM DECo 12 3e72
JAPAN . DECs 5 8400
FRANCE DECe 12 6038
NETHERLANDS DECe 5 4401 -
EURO-SWISS FRANC DECe 12 135

CHART 54 3~MONTH INTEREST RATES

UeSo CD'S (60-89 DAYS) DECs 17  5.75
GERMAN INTERBANK LOAN DECa 17 = 4022
JAPANESE COMPOSITE LDAN 0CTe 8483
EURC-DOLLAR DEPOSIT DECe 17 656
CANADIAN FINANCE COMPANY PAPER DECe 17 9,38
INTERBANK STERLING DECe 17 10498
Digitized for FFSWISS DEPOSIT DECe 17 5450
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. . LAST VALUE PLCTJED . :
SERIES NAME 3 DATE VALUE

CHART 6o EURO-DOLLAR DEPOSIT RATES: LONDON
DECa 17 . 5el4____.
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OVERNIGHT
7-DAY DECe 17 531
1-MONTH DECe 17 609
3-MONTH DECe 17 6456
6-MONTH DECe 17  Te43
1-YEAR DECo 17  Te76
CHART 7o SELECTED EURO-DOLLAR AND UeSe MONEY MARKET RATES
OVERNIGHT EURO-DOLLAR DEPGSITS DECe 17  Sel&  _
UeSe FEDERAL FUNDS DECe 17 5617
DIFFERENTIAL ADJs FOR RESERVE REQUIREMENTS __ __ DECe 17 __0al8  *
3-MONTH EURO-DOLLAR DEPOSIT RATE DECe 17 6656
UeSoe CD'S (60-89 DAYS) DECe 17 5475 =
DIFFERENTIAL ADJe FOR RESERVE REQUIREMENTS DECe 17  Oo71
_CHART 8¢ INTEREST_ARBITRAGE, 3-MONTH FUNDS _

EURO-DOLLAR DEPOSIT DECe 17 6456 __
INTERBANK STERLING (LONDON), COVERED - DECe 17 632
DIFFERENTIAL DECe 17 0425 .
UeSe COMMERCIAL PAPER _ _  _ _  __  _ ___DECe 17__ 5498 '
CANADIAN FINANCE CO. PAPER, COVERED DECe 17 652
DIFFERENTIAL DECe 17 —Oe54 _
EURO-DOLLAR DEPOSIT _ DECe 17 6456 _
INTERBANK DM (FRANKFURT), COVERED DECe 17 6474
DIFFERENTYAL. . _ . o DECe. 17 _-0el8
EURO-DOLLAR DEPOSIT DECe 17 . 6456 _
SWISS DEPOSIT (SF)y COVERED DECe 17 857
DIFFERENTIAL DECe 17. -2401 _
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SERIES NAME

CHART So LONG TERM GOVERNMENT EOND YIELDS

UNITED STATES
GERMANY

JAPAN (MONTHLY)
SWITZERLAND
CANADA

FRANCE
NETHERLANDS
UNITED KINGDOM

UeSs CORPORATE
AAA BONDS

EURO-DM BONDS
EURQ-DOLLAR BONDS

CHART 10e INDUSTRIAL STOCK INDEXES

UNITED STATES
JAPAN

CANADA

FRANCE

UNITED KINGDOM
SWITZERLAND
GERMANY
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LAST VALUE PLOTTED

DATE VALUE
DECe .12 6el9
DECs £ 8633
0CTe 9450
DECe 12 5695
DEC> 12 9459
DECe 5 Ge95
_DECe 5 . Te55 __.
CECe 5 14494
0CTe. Be86 _
0CTo 8el0
oCT, 8 o80
DECe 12 9158
NOVe 28 209451
DECe S 93257
NOVe 28 10770
DECe 5 87057
DECe 12 6783
DECe 5 94 ¢59



FEDERAL RESERVE statistical release

_ ) DECEMBER 22, 1975
FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING DECEMBER 19, 1975

The Boardjof 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:

MONE TARY {RATE UeSe CENTS
COUNTRY UNIT DECe. 15 DECe 16 DECe 17 DECe 18 DECe 19
AUSTRALIA DOLLAR 125 2000 1251800 12542500 1253700 1253600
AUSTRIA SCHILLING 537000 537000 537000 5 040000} 5 «40000
BELGIUM FRANC 251700 2452080 253000 2053150 2453750
CANADA DOLLAR 98 ¢5000 9866300 9846400 98 66500 98 ¢4100
DENMARK KRONE 16 #1600 161600 161700 161800 16 «1900
FINLAND MARKKA 25 8500 258800 259400 2549900 2569900
FRANCE ’ FRANC 22 3400 2263500 2203900 | 2204200 22 04600
GERMANY D@ MARK 378900 3749300 3840500 381000 382000
INDIA RUPEE 111500 111500 11.1500 111500 111500
IRELAND POUND 20147000 2018500 20201800 20241800 202 01400
ITALY LIRA 0014590 0014620 0014640 0414650 0014660
JAPAN YEN 032680 0032730 0032720 0432720 032670
MALAYSIA DOLLAR 38 06300 3846500 3846700 3847300 3806700
MEX1CO PESO 80000 840000 840000 840000 80000
NETHERLANDS GUILDER 37,0000 37.0400 371400 371600 372200
NEW ZEALAND DOLLAR 10346100 10345900 10346600 10347600 10347300
. .NORWAY KRONE 179200 179300 179600 1840000 17 <9800
PORTUGAL ESCUDO 36800 346800 36700 346800 - 346700
SOUTH AFRICA RAND 1148000 1148000 11448000 1148000 1147600
SPAIN PESATA 166730 166715 1e6725 16725 146780
SRI LANKA RUPEE 130500 13,0500 13,0500 1340500 129700
SWEDEN KRONA 22 46000 2206200 2246700 2246800 22 46800
SWITZERLAND FRANC 37.8900 379600 380500 380900 38 40800
UNITED KINGDOMJ POUND 201 47000 20148500 2021800 20241800 202 61400
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