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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

CANADIAN DOLLAR

PREMIUM (+) OR (-)
AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 3

PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY

. US DOLLARS PER FINE OUNCE US DOLLARS PER FINE OUNCE
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CHART 4
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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 LonooN

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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CHART 7

AVERAGES FOR WEEK ENDING WEDNESDAY

SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES

PER CENT PER ANNUM
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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM 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 PLOTTEC
SeRIES NAME CATE VALUE

CHART fe 3PCT EXLHANGE RATeS

. UsS. DOLLAR, wtlCHTED AVERAGE APRIL 27  90C.li
JAPANE SE YEN APRIL 27 129.5%
GERMAN MAKK AFRIL 27 1% .45
DUTLH GUILDER APRIL 27 146.89
UeKe POUNC APRIL 27 71.63
o CANADIAN OOLLAR APRIL 27 163.12
FRENCH FRANC APRIL 27 111.55
SWISS FRANC APRIL 27 173.25
BELGIAN FRANC APRIL 27 137.95
ITALIAN LIRA APRIL 27 70.45
o
CHART 2. 3-MGNTH FORWARD EXCHANGE RATES
UANADIAN DOLLAK APRIL 27 =2.50
UeKa PUGUND APRIL 27 =3.89
GEKMAN MARK APRIL 27 CoB2
e FRENCH FRANC APRIL 27 =—4.31
SWISS FRANC APRIL 27 2443
DUTLH GUILDER APRIL 27 0.72
JAPANESE YEN APRIL 27 =~0.64
® CHART 3. GULD PRICE IN LONDouN
UeSe DULLAR PER FINE GUNCE AFRIL 27 148.24
o CHART 4. CALL MONEY RATES
UeSe FEDERAL FUNDS APRIL 27 4.8z
GVERNIGHT EURU-~DOLLAR DEPOSITS APRIL 27 4 .8¢
UeKe 2-DAY LOULAL AUTHORITY DEPOSITS APRIL 22 7.75
CANADA APRIL 15 744
GERMANY APRIL 22 4450
@ E URU=DM APRIL 22 4.41
JAPAN APRIL 2¢ 5.25
FRANCE APRIL 22 9 UG
NETHERLANDS APRIL 15 54
EURU=SWISS FRANC APRIL 22 1.0y
[ ]
CHART 5. 3-MUNTH INVEREST RATES
Uebe CD'S (60-89 DAYS) APRIL 27 4.74
CERMAN INTEREANK LOUAN APRIL 27 4.58
JAPANESE COUMPGSITL LOAN FEG. .16
® EURL—UGLLAR DEPUSIET APRIL 27 Sel4
CANADIAN FINANCE COMPANY PAPER APRIL 2 7.65
INTEREANK S>TERLING APRIL 27 B34
SwlsS DEPOSIT APRIL 27 3.75
o
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART <o EURO-DOLLAR DEPOSIT RATES: LONDGN

®
UVERNIGHT APRIL 27  4.86
7 -DAY APRIL 27 4.84
1 -MONTH APRIL 27 4495
3=MONTH APRIL 27 5.14
&~MUNTH APRIL 27 5.44
1-YEAR APRIL 27 5.90 @
CHART 7. SELECTED EURU-DGLLAR AND U.Se MONEY MARKET RATES
UVERNIGHT EURO-DGLLAR DEPUSITS APRIL 27 4.86 o
UeS. FEDERAL FUNDS APRIL 27 4482
DIFFERENTIAL ADJ. FUR RESERVE REQUIKEMENTS APRIL 27 0.24
“=MINTH EURO-DOLLAR DEPOSIT RATE APRIL 27 514
UeSe CD'S (60-3% DAYS) APRIL 27 474
DIFFERENTIAL ADJ. FUR RESERVE REQUIREMENTS APRIL 27 G.31
®
CHART 5. INTEREST ARBITRAGE, 3-MONTH FUNDS
EURJ-DULLAR DEFOSIT APRIL 27 5.14
INTERBANK STERLING (LONDUN), COVERED APRIL 27 445
DIFFERENTIAL APRIL 27 0.69 o
UeSe CUMMERCIAL PAPER APRIL 27 4.75
CANADYAN FINANCE CO. PAPER, COVERED APRIL 27 5.13
DIFFERENTIAL APRIL 27 =0.33
EURJ-DOLLAR DEPOSIT APRIL 27 5.14 o
INTEKBANK DM (FRANKFURT), COVERED APRIL 27 5 ¢4 0
DIFFERENTIAL APRIL 27 =0.26
EURO-DULLAR DEFGSIT | APRIL 27 5el4
SwlIsS INTERBANK, COVERED . R APRIL 27 5.06
DIFFERENTIAL APRIL 27 0.08 o
]
o
o
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LAST VALUE PLOTT!

SERIES NAME DATE VAL UE
® CHART Yo LING TERM GUVERNMENT EUND YIELDS
UNITED STATES APRIL 22 7431
GERMANY : APRIL 15 624
JAPAN (MONTHLY) MAR (H 842
Swl1fZERLAND APRIL 15 3.93
® CANADA APRIL 15 8e73
F&ANUE APRIL 1 1076
NE THERLANGS APRIL 15 744
UNITED KINGDUM APRIL 22 12.05
® Uedbe (URPORATE
AAA BGNDS MARCH 810
EURuU-DM BUNDS FEB. 6.9%
FURO=-DULLARK BUNDS FEB. T.72
o
CHART 1Ce INDUSTRIAL STOCK INDEXES
UNITED STATES APRIL 22 1G3.33
JAPAN : APRIL 1B 246.68
CANADA APRIL & 95405
® FRANCE APRIL & 82 «62
UNITED KINGDOM APRIL 22 100.60
CWITZERLAND APRIL 15 i3.77
GERMANY APRIL 15 G5 o2 4
9
o
®
o
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FEDERAL RESERVE statistical release
He1l0 2y 1917
FOREIGN EXCHANGE RATES
FOUR THE WEEK ENDING APRIL 29, 1977

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 U«Se CENTS)

COUNTRY UNIT APR. 25 APR¢ 20 APR. 27 APRe 2b AfRe 29
AUSTRAL1A DOLLAR 110.2000 110. <000 110.250C 116.4500 1103000
AUSTRIA SCHILLING 5.94000 593600 5¢940G0 5496000 52.9¢00C
BELGIUM FRANC 2.76400 2.76000 2 «16850 e TT6ULG 2e17%CC
CANADA DOLL AR 95 .5000 95.3600 95 4 G0C 95.3uGUL 95 « 4000
DENMARK KRONE 16.7300 16.7200 16.7300 16.7900 107700
F1INLAND MARK KA 2472400 24.6700 L4 46700 24,7000 2465800
FRANCE FRANC <021500 20,1500 ¢0 10650 2G. 1600 2041400
GERMANY De MARK 42.2000 42.1800 42 3100 444400 42 <4806
INDIA RUPEE 11.3000 11.3000 11.3000 11.30uwuL 11 ..35000
1RELAND POQUND 171.8800 171.9100 171.9800 171.$200 171 .%20C
ITALY LIRA 0.11280 0.11270 0.11270 0.11270 Ge11270
JAPAN YEN 035970 0.35930 0.35970 0e 30090 0«30G00
MALAYSIA DOLL AR 40.2700 40,2500 4042200 4C.2100 40 +2600
MEXICO PESO 4 .4200 4.4200 444100 444200 44 0GGO
NETHERLANDS GUILDER 40.5900 40.5900 40.7000 40,5200 40.98600
NEW ZEALAND DOLL AR %6 .0000 96.0000 $6.0000 96.0500 95.9500
NORuAY KRONE 18.9300 18.9100 18.9300 18.9600 18 . 9400
PORTUGAL ESCUDG 25800 2458C0 <5800 25800 LY [H)
SOUTH AFRICA RAND 114.75600 114.750G0 114.7%00 114.7500 11447500
SPAIN PESATA 14524 1.4543 144531 l.4524 14533
SRI LANKA RUPEE 13.7000 13.7000 13.7G00 13. 7600 13.7000
SWEDEN KRON & 23 .0000 22.9800 23 .0100 23.0500 23.0600
SWITZERLAND FRANC 39.6700 39.4800 396400 39,7202 39.7300
UNITED KINGDOM | POUND 171.8800 171.9100 171.9800 1719200 171 a9200
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