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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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RATIO SCALE
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/ g Chart 2
3-MONTH FORWARD EXCHANGE RATES
PREMIUMS (+), OR DISCOUNT ()
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM

6 [
CANADIAN DOLLAR -
+
[
i ’ ’ ]
sl L [ | L dndnbodobhdidndg oER GENT PER AN
5] -] 1 12
[—U.K.POUND N _’_SWISSFRANC |
- - 6
.
1 o
el 1] l L1 ‘JLIJHJHH phldn [ 1] , L Do bebotobolodod e
12 [ ] r— -/ 12
| GERMAN MARK | | ourcHcuiLber |
5] — — 6
+ +
8 8
RN NN mmmn [ L bdodobidolnbido! s
— - -
s | FRENCH FRANC | | JAPANESE YEN J
2 per cent on scale equals
L _| | 1percenton all others B
+
o
[ I — 12
— — p—
-+ ~ a4
I SN I 11 L bbbl lududn
Digitized for FRASER 1974 1976 1974 1976

http://fraser.stlouisfed.org/

Federal Reserve Bank of St. Louis



SN

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
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PER CENT PER ANNUM

Chart 6
EURO-DOLLAR DEPOSIT RATES London
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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PER CENT PER ANNUM

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

PER CENT PER ANNUM
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PER CENT PER ANNUM

Chart 8
INTEREST ARBITRAGE: 3-MONTH FUNDS
AVERAGES FOR WEEK ENDING WEDNESDAY

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
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Chart 9
LONG-TERM GOVERNMENT BOND YIELDS
WEEKLY SERIES

PER CENT PER ANNUM
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Chart 10
INDUSTRIAL STOCK INDEXES

WEEKLY SERIES
RATIO SCALE
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

‘CHART 1o SPOT EXCHANGE RATES

UoSe DOLLARy WEIGHTED AVERAGE . DECe 24 86455
JAPANESE YEN DECe 24 117467
GERMAN MARK DECo 24 139689
DUTCH GUILDER DECe 24 134090
UeKe POUND DECe 24 84924
CANADIAN DOLLAR DECo 24" 106455
FRENCH FRANC DECe 24 124478
SWISS FRANC DECe 24 166466
BELGIAN FRANC DECo 24 126480
ITALIAN LIRA DECe 24 91466

z

{CHART 2o 3-MONTH FORWARD EXCHANGE RATES

i CANADIAN DOLLAR DECe 24 -2493
i UoKoe POUND DECeo 24 =5011
GERMAN MARK DECe 24 2e32
FRENCH FRANC DECe 24 =048
SW1SS FRANC ] DECe 24 313
DUTCH GUILDER DECe 24 0074
JAPANESE YEN DECe 24 ~1.87

.CHART 3, GOLD PRICE IN LONDON

R R AR T

e

UoSo DOLLAR PER FINE OUNCE DECo 24 140034

e

ICHART 4o CALL MONEY RATES

T

UeSe FEDERAL FUNDS DECs 24 5018
OVERNIGHT EURO-DOLLAR DEPOSITS DECe 24 5625
UoKo 2-DAY LOCAL AUTHORITY DEPOSITS DECe 19 11013
CANADA DECo 12 875
GERMANY DECe 19 410
EURO-DM DECe 19 3652
JAPAN DECs 12 8400
FRANCE DECe 19 6eb4
NETHERLANDS DECe 12 3408
EURO-SWISS FRANC DEC. 19 0447

CHART 5a 3-MONTH INTEREST RATES

UoSe CD'S (60-89 DAYS) DECe 24 Se31
GERMAN INTERBANK LOAN DECe 24 4e22
JAPANESE COMPOSITE LOAN | OCTe. 8483
EURO-DOLLAR DEPOSIT DECe 24 635
CANADIAN FINANCE COMPANY PAPER DECe 24 957
INTERBANK STERLING DECe 24 1113

SWISS DEPOSIT DECe 24 5450

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



LAST VALUE PLOTTED
VALUE

SERTIES NAME DATE

CHART 6o EURO-DOLLAR DEPOSIT RATES: LONDON

OVERNIGHT DECe
7-DAY DECe
1-MONTH DECs
3-MONTH DECe
6-MONTH DECe
1-YEAR DECo

CHART 7o StELECTED EURO-DOLLAR AND UoSo MONEY MARKET RATES

OVERNIGHT EURO-DOLLAR DEPOSITS DECe.
UeSo FEDERAL FUNDS DECe
DIFFERENTIAL ADJs FOR RESERVE REQUIREMENTS DECe
- 3-MONTH EURC-DOLLAR DEPOSIT RATE DECe
UoSe CD'S (60-89 DAYS) DECe
DIFFERENTIAL ADJo FOR RESERVE REQUIREMENTS DECa

CHART 8o iINTEREST ARBITRAGE, 3—-MONTH FUNDS

EURG-DOLLAR DEPOSIT DEC.
INTERBANK STERLING (LONDON), COVERED DEC.
DIFFERENTIAL : DEC.
UsSs> COMMERCIAL FAPER DEC.
CANADIAN FINANCE CO. PAPER, COVERED DECa
DIFFERENTIAL DEC.
EURO-DOLLAR DEPOSIT DECa
INTERBANK DM (FRANKFURT), COVERED DECe
CIFFERENTIAL DECe
EURQ-DOLLAR DEPOSIT DEC.
SWISS DEPOSIT (SF), COVERED DEC.
DIFFERENTIAL DEC.
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5460
5489
6035
Te23
769
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 95 LONG TERM GOVERNMENT BOND YIELDS

UN1TED STATES DECe 19 Te97
GERMANY DECe 12 632
JAFAN (MONTHLY) NOVs 9052
SWITZERLAND DECe 19 5e93
CANADA DECe 12 9059
FRANCE DECe 5 9695
NETHERLANDS DECe 12 Te36
UNITED KINGDOM DECo 12 14 483

UoSe CORPORATE

LAA BONDS NOVe 8478
EURO-DM BONDS NOVe 8603
EUKO-DOLLAR BONDS NOVe 8,70

CHART 10o INDUSTRIAL STOCK INDEXES

UNITED STATES DECo 19 92092
JAPAN NOVe 28 209,51
CANADA DECe 5 93657
FRANCE NOVe 28 107670
UNITEC KINGDOM DECe 12 86630
SWITZERLAND . DECo 19 65031
GERMANY DECo 12 G2 oht4
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FEDERAL

RESERVE

statistical

release

FOREIGN EXCHANGE RATES

FOR THE WEEK ENDING DECEMBER 26,

1975

DECEMBER 29, 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:

Digitized for FRAS =

MONETARY {BAJE llaSa CENTS

COUNTRY UNIT DEC o 22 DEC. 23 DECe 24 DEC. 25 DECe 26
AUSTRALIA DOLLAR 1253700 125,3800 12544400 12544500
AUSTRIA SCHILLING 541000 5041000 541000 541000
BELGIUM FRANC 2453500 2453900 253700 2453750
CANADA DOLLAR 98 5200 986200 98 ¢6000 H 986000
DENMARK KRONE 16 42000 162300 1642100 162100
FINLAND MARKKA 2549900 260000 26 «0000 26 0000
FRANCE FRANC 2244900 22 «4900 22 +4700 0 223900
GERMANY De MARK 3842100 3842800 383100 383000
INDIA RUPEE 1161500 11.1500 111500 111500
IRELAND POUND 20241300 20201500 202 3000 L 20243000
ITALY LIRA 014680 0e14670 Oel4670 0414670
JAPAN YEN 032670 0432680 0432690 032690
MALAYSIA DOL LAR 3847200 3807100 38 7300 1 38.7100
MEXICO PESO 860000 80000 8 40000 80000
NETHERLANDS GUILDER 37.2700 373600 373100 373100
NEW ZEALAND DOLLAR 10347200 1037300 10367600 D 1037600
NORWAY KRONE 179900 18,0000 180300 18,0300
PORTUGAL ESCUDO 346800 346700 346700 346700
SOUTH AFRICA RAND 11447600 11447600 1147600 A 1148000
SPAIN PESATA 146780 16775 166775 16775
SRI LANKA RUPEE 12,9700 12.9700 129700 12 49700
SWEDEN KRONA 2246900 22 ¢7400 2247400 Y 2247300
SWITZERLAND FRANC 38.1100 381800 3840900 3840900
UNITED KINGDOHI POUND 20261300 202 61500 202 #3000 2023000

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

9\





