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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
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AVERAGES FOR WEEK ENDING WEDNESDAY
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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

WEEKLY SERIES

PER CENT PER ANNUM PER CENT PER ANNUM
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3-MONTH INTEQEST RATES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM PER CENT PER ANNUM .
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CHART 7 P
SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES
AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS

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

RATIO SCALE -
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SER1ES NAME

CHART 1. SPOT EXCHANGE RATES

UeSe DOLLAR, WEIGHTED AVERAGE
JAPANESE YEN

G ERMAN MARK

DUTCH GUILDER

UeKe POUND |

CANADIAN DOLLAR

FRENCH FRANC

SWISS FRANC

BELGIAN FRANC

ITALIAN LIRA

CHART 2. 3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLL AR
Ue.K. POUND

G ERMAN MARK
FRENCH FRANC
SWISS FRANC
DUTCH GUILDER
JAPANESE YEN

CHART 3. GOLD PRICE IN LONDON

UeSe DOLLAR PER FINE OUNCE

CHART 4. CALL MONEY RATES

Ue<S. FEDERAL FUNDS

O VERN1IGNHT EURO-DOLLAR DEPOGSITS
UKe 2=-DAY LOCAL AUTHORITY DEPOSITS

CANADA -

G ERMANY

E URO~-DM
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EURO-SWISS FRANC

CHART 5, 3-MONTH INTEREST RATES

U«Se CD'S (60-89 DAYS)
GERMAN INTERBANK LOAN
JAPANESE COMPOSITE LOAN
EURO~-DOLLAR DEPOSIT

CANADIAN FINANCE COMPANY PAPER

INTERBANK STERLING
SWISS INTERBANK LOAN
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LAST VALUE PLOTTED
DATE VALLWE

JUNE 29 8985
JUNE 29 132.98
JUNE 29 15542
JUNE 29 14526
JUNE 29 7167
JUNE 29 101.86
JUNE 29 112.58
JUNE 29 176.05
JUNE 29 138442
JUNE 29 70.62

JUNE 29 -1.38
JUNE 29 =350
JUNE 29 2.00
JUNE 29 -3 b4
JUNE 29 213
JUNE 29 246
JUNE 29 =0.17

JUNE 29 141.76

JUNE 29 543
JUNE 29 5.52
JUNE 24 Tel3
JUNE 24 690
JUNE 24 440
JUNE 24 4.l4
JUNE 24 5603
JUNE 24 8.75
JUNE 17 Oe84
JUNE 24 lell

JUNE 29 5430
JUNE 29 422
APRIL 804
JUNE 29  5.80
JUNE 29  T.l2
JUNE 29  7.78
JUNE 29  3.72




LAST VALWE PLOTTE

SERIES NAME DATE  VALUE

CHART 6. EURO-DOLLAR DEPOSIT RATES: LONDON e
OVERNIGHT JUNE 29  5.52
7-DAY JUNE 29 5445
1 -MONTH JUNE 29 5.0
3 -MONTH JUNE 29 5480
6-MONTH JUNE 29 6el5 o
1-YEAR JUNE 29 6439

CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES

CVERNIGHT EURO-DOLLAR DEPGSITS JUNE 29 5652 o
U.S. FEDERAL FUNDS JUNE 29 5643
DIFFERENTIAL ADJe. FOR RESERVE REQUIREMENTS JUNE 29 C32
3-MUNTH EURO-DOLLAR DEPUSIT RATE JUNE 29 580
UeSe CD*S (60-89 DAYS) JUNE 269 530
DIFFERENTIAL ADJe. FOR RESERVE REQUIREMENTS JUNE 29 040 ®

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

-y

EURO~-DOLLAR DEPOSIT JUNE 29 5.80

INTERBANK STERLING (LONDON), COVERED JUNE 2¢% 4.28 °
D IF FERENTIAL JUNE 29 152
U.S. COMMERCIAL PAPER JUNE 29 & 5,39
CANADIAN FINANCE CO. PAPER, COVERED ’ JUNE 29 5.75
D IFFERENTIAL JUNE 29 =036
EURO-DGLLAR DEPOSIT " JUNE 2¢ 5.0 *
INTERBANK DM (FRANKFURT), COVERED JUNE 29 6:2¢
D 1F FERENTIAL JUNE 29 =02
E URO~DOLLAR DEPOSIT : JUNE 29 5480
SWISS INTERBANKy CAOVERED JUNE 29 5.85 ®
D IFFERENTIAL JUNE 29 =0.05
o
®
]
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LAST VALWE PLOTTED

SERIES NAME DATE  VALUE
[ ]
CHART 9. LONG TERM GOVERNMENT BGND YIELDS
UNITED STATES JUNE 24 7425
G ER MANY JUNE 17  6.11
JAPAN (MONTHLY) MAY 743
o SWITZERLAND JUNE 17 442
C ANADA JUNE 24  8.70
F RANC E JUNE 17 10.93
N ETHERLANDS JUNE 17 744
UNITED KINGDOM JUNE 24 12.34
o
UeSe CORPORATE
AAA BONDS MAY 8405
EURO-DM BONDS ' MAY 6.87
o EURG~DOLLAR BONDS MAY 7.72
" /ART 10. INDUSTRIAL STOCK INDEXES
UNITED STATES JUNE 24 10361
° J AP AN JUNE 17 24764
C ANADA JUNE 10 89.16
F RANCE JUNE 17 79.98
UNITED KINGDOM JUNE 24 107.10
S WITZERLAND JUNE 26  73.74
G ERMANY ' MAY 27  97.29
[ )
°
L
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ly 1977

JULY
FOREIGN EXCHANGE RATES
FOR THE WEEK ENDING JUuLY 1, 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 UeS e CENTS
COUNTRY _ UNIT JUNE 27 JUNE 28 JUNE 29 JUNE 30 Sy 1

AUSTRALIA DOLL AR 111.0000 111. 0600 111 .4500 111.5000 1114500
AUSTRIA SCHILLING 598000 5¢ 9650 0 6 00000 602756 002000
BELG IUM FRANC 276550 2476200 2«T7200 - 2772506 277360
CANADA DOLL AR 94,1000 944 1400 9% 1500 943500 94 <3700
DENMARK KRONE 165100 16, 5100 16'«5500 165900 16 5800
FINL AND MARKKA 24 «5300 2405300 24 6000 2446950 24 7500
FRANCE FRANC 202625 0. 2700 40 «3350C 203200 . 203288
GERMANY De MARK 42 4700 4244600 42 1450 42,7150 427300
INDIA RUPEE 11.2600 11. 2600 11 2000 1lle2600 113500
IRELAND POUND 172.6100 172, 6300 172 0900 171.9760 171.9700
ITALY LIRA 0.11i300 G. 11300 ‘011300 0e11299 011300
JAPAN YEN 0.30835 0. 36920 037390 Ge37370 037435
MALAYSIA DOLL AR 40,2500 400 2200 40 .2100 4G4 2000 40.2000
MEX1CO PE SO 43500 4¢ 3500 4 ¢34G0 4o 3400 463275
NETHERLANDS GUILDER 40,0650 40, 0350 40 3100 40e 3550 403450
NEW (LEALAND DOLL AR 964000 9664200 96-+4 500 966500 %6« T000
NORWAY KRONE 18.7800 18. 7700 18 8160 183200 18 . 7700
PORTUGAL ESCUDO £ 5800 24 5800 2 5600 £¢5800 25800
SOUTH AFRICA RAND 114.7508 114, 7500 114 .7500 1151000 115.06W0
SPAIN PESATA 14347 le43538 14434717 14339 le4331
SR1 LANKA RUPEE 13.7000 13, 7000 13 .7000 137060 13,7000
SWeDEN KRON A 225500 22¢ 6050 22 «7400 227100 227100
SWITZERLAND FRANC 40 2200 40. 2600 40 <5950 40.5400 «0.6300
UNITED KINGDOM | POUND 172 016G 17¢. 0300 172 .C906G 1719740 121.9700
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