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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

PER CENT PER ANNUM
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Chart 3
PRICE OF GOLD IN LONDON )
AVERAGES FOR WEEK ENDING WEDNESDAY
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Chart 4
CALL MONEY RATES
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WEEKLY SERIES
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Chart 5
3-MONTH INTEREST RATES i
’ WEEKLY SERIES :
PER CENT PER ANNUM PER CENT PER ANNUM
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AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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EURO-DOLLAR DEPOSIT RATES London
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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
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Chart 10

INDUSTRIAL STOCK INDEXES

RATIO SCALE
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 1o SPOT EXCHANGE RATES

UoSe DOLLARy WEIGHTED AVERAGE DECe 31 86 060
JAPANESE YEN DECe 31 117.90
GERMAN MARK DECo 31 139,82
DUTCH GUILDER DECe 31 134484
UoKs POUND DECe 31 84430
CANADIAN COLLAR ) DECa 31 1060645
FRENCH FRANC DECe 31 124426
SWISS FRANC DECe 31 166672
BELGIAN FRANC DECe 31 126457
ITALIAN LIRA DECs 31 91052

CHART 2a 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR DECe 31 =287
UsK> POUND DECe 31 =~4498
GERMAN MARK DECe 31 2454
: FRENCH FRANC DECe 31 =056
g SWISS FRANC DECe 31 2483
i DUTCH GUILDER DECo 31 061
i JAPANESE YEN DECe 31 -l1e54

CHART 3o GOLD PRICE IN LONDON
UosSo DOLLAR PER FINE OUNCE DECe 31 140492

CHART 45 CALL MONEY RATES

UoSe FEDERAL FUNDS DECe 31 5e18
OVERNIGHT EURO-DOLLAR DEPOSITS DECe 31 5e54
UeKe 2-DAY LOCAL AUTHORITY DEPOSITS DECse 26 1100
CANADA DECe 19 8e75
GERMANY DECe 26 4 040
EURO-DM DECs 26 4662
JAPAN JANe 2 750
FRANCE DECe 26 6e38
NETHERLANDS DECas 19 5013
EURO-SWISS FRANC DECe 26 2606

CHART 5o, 3-MONTH INTEREST RATES

UoSo CD'S (60-89 DAYS) DECeo 31 5625
GERMAN INTERBANK LOAN DECe 31 4020
JAPANESE COMPOSITE LOAN 0CTs - 8083
EURO-COLLAR DEPOSIT DECe 31 5 e90
d CANADIAN FINANCE COMPANY PAPER ) DECe 31 9633
INTERBANK STERLING DECe 31 1090

Dlgltlzed for FRAYERS -DEFOSIT DECe 31 500
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LASYT VALUE PLOTTED
SERIES NAME DATE VALUE '
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CHART 6o EURO-COLLAR DEPUOSIT RATES: LCNDCON

) UVERNIGHT DECs 31 5054
7-DAY DECe 31 Sel>
1-MONTH DECe 31 5450
3-MONTH DECe 31 5090
6=MONTH DECe 31 677
1-YEAR . DECe 31 7635

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

OVERNIGHT EURO-COLLAR DEPOSITS DECs 31 5054
UeSo FEDERAL FUNDS DECe 31 5418
DIFFERENTIAL ADJo FOR RESERVE REQUIREMENTS CECe 31 0659
3-MONTH EURO-DOLLAR GEPOSIT RATE DECa 31 5290
UoSo CD'S (60-89 DAYS) DECe 31 5025
CIFFERENTIAL ADJo FOR RESERVE REQUIREMENTS - DECe 31 0056

CHART 8o INTEREST ARBITRAGE, 3-MONTH FUNDS /

EURO-DOLLAR DEPOSIT DECe 31 5490
INTERBANK STERLING (LONDON), COVERED DECe 21 5492
DIFFERENTIAL CEC»s 31 -0602
UoSe COMMERCIAL PAPER DECe 31 5672
CANADIAN FINANCE COo- PAPER, COVERED DECe 31 6046
DIFFERENTIAL DECe 31 ~0e74
EURO~DOLLAR DEPOSIT - DECe 31 5490
INTERBANK DM (FRANKFURT), COVERED DECe 31 6074
DIFFERENTIAL DECe 31 -0o84
EUROC-DOLLAR DEPGSIT DECe 31 5490
SWISS DEPOSIT (SF), COVERED DECe 31 7083
DIFFERENTIAL DECs 31 =1693

Digitized for FRASER
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LAST VALUE PLOTTED

: SERIES NAME DATE  VALUE

CHART 94 LONG TERM GOVERNMENT BOND YIELDS

DECe 26 Te83

UNITED STATES
DECe 12 8e32

GERMANY

JAPAN (MONTHLY) NOVe 9652
SWITZERLAND DECe 19 5093
CANADA DECe 19 9652
FRANCE DECe 5 9495
NETHERLANDS DECe 19 Te4l

UNITED KINGDOM DECe 19 14495

UeS> CORPORATE

AAA BONDS NOV. 8478
EURO-DM BONDS NOVe 8403
NOVe 8470

EURO-DOLLAR BONDS

CHART 100 INDUSTRIAL STOCK INDEXES

DECe 26 93418

UNITED STATES
DECe 19 207452

JAPAN

CANADA DECe 5 93457
FRANCE DECe 19 104441
UNITED KINGDOM DECe 19 87497
SWITZERLAND DECe 19 69 431
GERMANY DECe 12 92 ob4
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FEDERAL RESERVE

statistical release

FOREIGN EXCHANGE RATES
ANNUAL AVERAGES - 1975

MONETARY . IN CENTS PER UNIT
COUNTRY UNIT OF FOREIGN CURRENCY
AUSTRALIA DOLLAR 13077303
AUSTRIA SCHILLING 5674667
BELGIUM FRANC 2472526
CANADA DOLLAR 98029726
DENMARK KRONE 1743658
FINLAND MARKKA 27428452
FRANCE FRANC 23435437
GERMANY De MARK 40672903
INDIA RUPEE 11692551
IRELAND POUND 222416487
ITALY LIRA 0.15328
JAPAN YEN 033705
MALAYSIA DOLLAR 41075331
MEXICO PESO 8400000
NETHERLANDS GUILDER 39663162
NEW ZEALAND DOLLAR 121.15977
NORWAY KRONE 1918013
PORTUGAL ESCUDO 3492862
SGUTH AFRICA RAND 136447414
SPAIN PESETA le 74236
SRI LANKA RUPEE 1438523
SWEDEN KRONA 24414059
SWITZERLAND FRANC 38074277
UNITED KINGDOM POUND 222416487
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FEDERAL

RESERVE

statistical

release

JANUARY 5, 197¢
FOREIGN EXCHANGE RATES
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:
MONE TARY (RATE UoSe CENTS
COUNTRY UNIT DECo 29 DECe 30 DECe 31 JANo 1 JANo 2
AUSTRALIA DOLLAR 12504200 12564500 12504500 1254500
AUSTRIA SCHILLING 541000 39000 540000 5040000
SELC IUM FRANC 2 252950 2053000 2252900 2053100
CANADA DOLLAR 98 04800 9804200 9803500 H 9803700
LENMARK KRONE 16 82400 1652100 162100 16 02200
FINLAND MARKKA 26 40000 2509600 259700 25 09600
FRANCE FRANC 2243500 223700 2203800 o 22 03600
GERMANY Do MARK 38,1800 3861600 3801700 3601900
INDIA RUPEE 111500 11.1500 11.1500 11.1£00
IRELAND POUND 202 42500 2023500 20243500 L 202 04500
TTALY LIRA 0914650 0914630 0214620 0014630
JAPAN YEN 0432760 032780 0032770 0032780
MALAYSIA DOLL AR 38 #6400 3806000 38,6000 1 28 ¢6000 .
MEXICO PESO 8 «0000 €,0000 80000 8 00000
NETHERLANDS GUILDER 3742300 372100 3762400 372400
NEW ZEALAND DOLLAR 103 #8300 1038500 103,8500 D 10308500
NORWAY KRONE 18,0100 179200 179100 179500
PORTUGAL ESCuD0 36700 36600 306700 36500
SOUTH AFRICA RAND 1148000 1148000 11458000 A 114086000
SPAIN .PESATA 16775 146725 1.6740 106735
SR1 LANKA RUPEE 12 49700 1229700 12,9700 12 09700
SWEDEN KRONA 22,7600 2247300 2247500 Y 2257200
SWITZERLAND FRANC 38,1300 3801300 3861500 38 42000
POUND 202 #2500 20263500 2023500 202 04500
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