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Weekly $15.00 per year or $.4C each in the United
States. its possessions, Canada, and Mexico; 10 or
more of the same issue to one address, $12.50 per
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3-MONTH FORWARD EXCHANGE RATES
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U.S. DOLLARS PER FINE OUNCE
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PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 4

CALL MONEY RATES

WEEKLY SERIES
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3~MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 7 L F

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

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM PER CENT PER ANNUM
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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS

DIFFERENTIAL: PLUS(+}, INDICATES FAVOR DOLLAR ASSETS
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LONG-TERM

CHART 9

GOVERNMENT BOND YIELDS

WEEKLY SERIES
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CHART 10

INDUSTRIAL STOCK INDEXES

WEEKLY SERIES

RATIO SCALE
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LAST VALUE PLGTTE.

SERTIES NAME UATE  VALLE
e CHART 1. SPCT EXCHANGE RATES
UeS. DOLLAK, WEIGHTED AVEREGE AUG. 10 C#e50
JAPANESE YEN AUG. 10 138,37
i GERMAN MARK AUG. 10 158.66
° . CUTCH GUILDER AUG. 10 196e25
UoKe POUND AGG. 16 Tibs
CANADIAN DCLLAR AUG. 10 100.6C
FRENCH FRANC AUG. 10 113.8C
SWISS FRANC AUGe 10 161.%3
BELGIAN FKANC AUG. 1C  16i.06
° ITALIAN LIRA AUC. 10  70.8é
CHART 2. 3-MCNTH FORWARD EXCHANGE RATES
CANADIAN. DCLLAR AUG. 10  =-1.2¢
° U.K. POUND AUG. 10  -1.63
GERMAN MARK ALG. 10 L.4s
1 FRENCH FRANC AUG. 10 ~5.38
| -, SWISS FRANC AUG. 10 3,76
- DUTCH GUILDER AUG. 10 2e77
JAPANESE YEN AUG. 10 Gold
L ]
CHART 2. GOLD PRICE IN LCNDON
U.S. DOLLAR PER FINE CUNCE AUG. 10  14€.C7
[ ]
CHART 4. CALL MONEY RATES
U.S. FEDERAL FUNDS AUG. 10 5.70
OVERNIGHT EURG-COLLAR GEPGSITS AUG. 1iG 5,55
U.Ko 2-DAY LCCAL AUTHCRITY OEPGCSITS AUG. 5 7.00
° CANADA AUG. & 7.3C
GERMANY AUG. 5 2,75
EURO-DM AUG. & 5480
JAPAN AUG. & 5,75
FRANCE ALG. & t.5%
NETHERLANDS JULY 15 Co6D
o EFURO-SWISS FRANC AUG. ¢ 1.00
CHART 5. 3-MONTH INTEREST RATES
UeSe CT'S (60-8S DAYS) AUG. 17 2,48
° CERMAN INTERBANK LCAN AUG. 10 450
JAPANESE COMPOSITZ LOAN JUNE 7.60C
EURO-DOLLAR DEFOSIT AUS. 10 6.1E
CANADIAN FINANCE COMPANY PAFER AUG. 10 7,58
INTEREANK STERLINC EUG. 10 7.20
CWISS INTERBANK LCAN ALGC. 0 % .5C
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LAST VALUE FLOTTED
[

SERIES NAME CATE  VALU
CHART 6. EURG-DGLLAR DEPOSIT RATES: LGNODUN o
OVERNIGHT AUG. 10 5.85
1-MONTH AUG. 10 5.860,
3-MONTH AUG. 1C 6.18 o
6-MONTH AUG. il 6.36
1-YEAR AUG. 10 .56
CHART 7. SELECTED EURG-COLLAR ANL U.S. MOMNEY MARKET RATES
OVERNIGHT EURB-UCLLAR DEPGSITS AUG. 1C .55 o
U.S. FEDERAL FUNCS AUG. 10 5.7C
DIFFERENTIAL ADJ. FOR RESERVE REGUIREMENTS AUG. 10 0.39
3-MONTH EURO-DOLLAR DEPOSIT RATE AUG. i0 6e1E
U.S. CD'S (60-89 DAYS) AUG. 10 5465
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS AUG. 10 Oed3 °
CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS
EURO-DOLLAR DEPOSIT AUG. 10 6.18
INTERBANK STERLING (LONDGN), COVERED AUG. 10 5,27 °
DIFFERENTIAL ALG. 10 0.50
U.S. CGMMERCIAL PAPER AUG. 10 5,60
CANADIAN FINANCE CG. PAPER, CUVERED ALGe 10 &elC
| | DIFFERENTIAL AUGe 10  =U.50
9
EURC-DOLLAR DEPOSIT AUG. 10 6.16
INTERBANK DM (FRANKFURT), CCVERED AUG. 10 PR
DIFFERENTIAL AUG. 10  —0.27
| EURG-DOLLAR DEPOSIT AUG. 10 Cel8
SWISS INTERBANK, COVERED AUG . 10 €20 P
DIFFERENTIAL AUL. 10 -0.02
o
®
®
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. LAST VALUE PLGTTED
P SERIES NAME ' D4Te - VALUE

CHART 9. LUNG TERM GCOVERNMENT BOND YIELDS

TEe UNITED STATES AUG. 5 743

® GERMANY JULY 29 S.Et
: JAPAN (MONTHLY) MAY Teu2
SWITZERLANC AUG. 5 LacG

CANADA AUG. 5 8.71

FRANCE JULY &6 10. 85

NETHERLANDS JULY 18 71.06

® UNITED KINGDCM JULY 2¢ leact

U.S. CORPORATE

AAA BCNDS JULY Te94

o EURO-DM BUNCS JUNE 6.75
EUROC-DOLLAK BONDS JUNE Tebt

CHART 10. INDUSTRIAL STOCK INCEXES

o UNITED STATES AUC. £ 1Cl.zc
JAPAN JULY 22  247.57

CANADA JULY 2¢ Q4,77

FRANCE JutY 2 50.iC

UNITED KINGCOCM AUGC. 5 11c.01

SWITZERLAND JULY 26 Taeze

° GERMANY JuLy zZ6 S€.05
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FEDERAL RESEKVE statistical release

FOREIGN EXCHANGE RATES AUGUST 15, 1977

~ AUGUST 12, 1977

FOR THE WEEK ENDING

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:

MONETARY (RATE U.Se CENTS)

COUNTRY UNIT AUG. 8 AUG. 9 AUG. 10 AUG. 11 AUG. 12
AUSTRALIA DCLLAR 110.3900 110.4000 110.2700 110.3200 110.2500
AUSTRIA SCHILLING 6.10500 6.08000 6.07000 6.07500 6.04000
BELGIUM FRANC 2.81650 2.82050 2.81400 2.81350 2.80150
CANADA DCLLAR 93.1500 92.9350 92.7300 93.0250 92.7300
DENMARK KRONE 16.6600 16.6400 16.6200 16.6550 16.6100
FINLAND MARKKA 24.7900 24.8000 24.7800 24.8200 24.7200
FRANCE FRANC 20.4400 20.4650 20.4150 20.4000 20.3400
GERMANY D. MARK 43,2250 43.3100 43.1000 43.1200 42.8600
INDIA RUPEE 11.4700 11.4700 11.4700 11.4700 11.4700
IRELAND POUND 173.7300 173.8100 173.9000 173.8000 173.7800
ITALY LIRA 0.11340 0.11340 0.11339 0.11335 0.11320
JAPAN YEN 0.37560 0.37600 0.37585 0.37600 0.37540
MALAYSIA OCLLAR 40.7300 40.7000 40.7300 40.7200 40.7500
MEXICOU PESO 4.3663 4.3575 4.3663 4.3650 4.3700
NETHERLANDS GUILDER 40.8700 40.9750 40.8100 40.9000 40.7300
NEW ZEALAND DOLLAR 97.0000 96.9000 96.8500 96.9000 96.8000
NORWAY KRONE 18.9300 18.9800 18.9350 19.0200 18.9600
PORTUGAL eSCUDO 2.5850 2.5700 2.5775 2.5700 25706
SOUTH AFRICA RAND 114.9500 114.9500 114.9500 115.0500 115.0500
SPAIN PESATA 1.1802 1.1804 1.1802 1.1802 1.1800
SRTI LANKA RUPEE 13.7300 13.7300 13.7300 13.7300 13.7300
SWEDEN KRONA 22.8000 22.8300 22.7200 22.7600 22.6400
SWITZERLAND FRANC 41.4600 41.5350 41.3650 41.4200 41.2800.
UNITED KINGDOM J POUND 173.7300 173.8100 173.9000 173.8000 173.7800
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