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CHART 1

SPOT EXCHANGE RATES

DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES
AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 2

3-MONTH FORWARD EXCHANGE RATES

PREMIUM (+) OR (-)
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

U.S. DOLLARS PER FINE OUNCE
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

PER CENT PER ANNUM

6 " — 16
U.S. FEDERAL FUNDS
12 - - 12
8 ~ — 8
4 [~ OVERNIGHT EURO-DOLLARS 1 F g - 4
T N O S Y O RN AR R AT AR R vy
— . . _
16 | —H — 16
UK. 2-DAY LOCAL AUTHORITY
12 — — 12
FRANCE
8 - — 8
o L 11| [ | L1 UL bbbt i)«
12 17 -] -] 12
CANADA ' NETHERLANDS
° m i | 1°
PR - — a4
ol | | [ ST T T I T A Y i o
20 [ - -] 20
16 — — 16
12 EURO-DM 7 -1 12
j—"

8 GERMANY - EURO-SWISS FRANC — 8
4 S — a4
+

0 A — 1%
) e S O o Y TV IIY ETRUTATRY OO I O O A B lu_l Ll ] T

1975 1977 1975 1977

Digitized for FRASER
http://fraser.stlouisfed.org/



CHART 5§

3-MONTH INTEREST RATES

WEEKLY SERIES
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PER CENT PER ANNUM PER CENT PER ANNUM
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonpoN

AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 7 .

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
AVERAGES FOR WEEK ENDING WEDNESDAY

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

RATIO SCALE .
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SERIES NAME

® _CHART 1. SPOT EXCHANGE RATES

U.S. COLLAR, WEIGHTED AVERAGE .
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__CHART 2. 3-MONTH FORWARD_ EXCHANGE RATES
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CHART 3. GOLD PRICE IN LCNDON

U.S. DOLLAR PER FINE OUNCE

®  CHART_ 4. CALL MONEY RATES

U.S. FEDERAL FUNDS
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_CHART 5. 3-MONTH INTEREST RATES

U.Se. CD'S (60-89 DAYS)
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EURC-CCOLLAR DEPOSIT

CANADTAN FINANCE COMPANY PAPER =

igitized for FRASER
ttp://fraser.stlouisfed.org/

INTERBANK STERLING

_SWISS INTERBANK LOAN

ederal Reserve Bank of St. Louis

_U.Ke. 2-DAY LOCAL AUTHORITY DEPOSITS

LAST VALUE PLOTTED
DATE VALUE

CCTe 5 ...89.00 .
0CT. 5 137.26
0CT. 5 158.88
0OCT. 5 147.72
0OCT. 5 73.01
oCT. 5 100.33
0CT. 5 113.61
0CT. 5 186.92
0OCT. 5 132.11
CCT. 5 70.86
0CT. 5 =-0.30
0CT. 5 0.97
oCT. 5 3.14
0CT. 5 =2.10

0CT. 5  4.51
0CT. 5 2.28
0CT. 5 2.31

" 0CT. 5 154.48

OCTe 5  6.41
0CT. 5 6.69
SEPT. 30 5.75
SEPT. 30 6.85
SEPT. 30 4.05
SEPT. 30 3.94
SEPT,. 30 5.00
SEPT. 30 8.13
SEPT. 16 3.53
SEPT. 30 0.73

0CT. 5 630
oCT. 5 4.17
0CT. 5 5.25
0CT. . 5 6.98
_0oCT. 5 7.10
0CT. 5 5.65
0CT. 5 2.47




e _ LAST VALUE PLOTTEC
SERIES NAME " DATE VALUE

CHART 6. EURQO-DOLLAR DEPOSIT RATES: LONDON

Y
__ GVERNIGHT o 0CT. 5 6.69
7-DAY 0CT. 5 6.31
1-MONTH _ 0CT. 5 6468
3-MCNTH . 0CT. 5 6.9°
6-MONTH. | GCT. 5 7.z e
1-YEAR 0CT. 5 7.33
CHART 7. SELECTED EURO-DOLLAR AND U.S. MONEY MARKET RATES
GVERNIGHT EURO-DCLLAR DEPOSITS 6CT. 5 6469 °
U.S. FEDERAL FUNDS GCT. 5 6.41
.DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS 0CT. 5 0.56
3-MONTH EURO-DOLLAR DEPOSIT RATE ' oCT. 5 6.98
UeS. CC'S (60-89 DAYS) 6CT. & 6.30
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS 0CT. 5 0.57
o °
. CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS
EURO-DCLLAR DEPOSIT | ocT. 5 6.9
INTERBANK STERLING (LCNDON), COVERED GCT. 5 6.62"
DIFFERENTIAL o GCT. 5 0.35 ®
_ _U.S. COMMERCIAL PAPER e . OCT. 5 6431 _
CANADIAN. FINANCE CO. PAPER, COVERED 6CT. 5 680
DIFFERENTIAL o 0CT. 5 =0.49
EURG-DOLLAR DEPOSIT | 0CT. 5 6.98 P
INTERBANK DM (FRANKFURT), COVERED GCT. 5 7.31
) ___DIFFERENTIAL__ _ OCT. 5 -0.33
EURO-DCLLAR DEPOSIT . 0CT. 5 6.98
SWISS INTERBANK, COVERED aCT. 5 6.98
DIFFERENTIAL 0CT. 5 =-0.01 °
@
o
Y
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LAST VALUE PLOTTED

e SERIES NAME o ‘ UATE  VALUE
CHART 9. LONG TERM GCLVERNMENT BCND YIELDS
“ __ UNITED STATES_ . _ _ .. . L , SEPT. 30 7.40
° - GERMANY ' SEPT. 23 5.71
JAPAN (MONTHLY) - AUG . 6.82
SWITZERLAND ~ SEPT. 23 4.00
CANADA ' SEPT. 30 8.61
FRANCE SEPT. 16 10.79
_ ~ NETHERLANDS . .. . .. , SEPT. 16 6.91
° UNITED KINGDOM SEPT. 30 9.44
U.S. CORPGRATE
| o AAA BCNDS . S , N SEPT. 7.92
° EURG-DM BONDS . AUG . 6.65
| EURO-DOLLAR BONDS , _ AUG . 7.46

YART 10. INDUSTRIAL STCCK INDEXES

K ) UNITED STATES SEPT. 30 98.26
| JAPAN . © SEPT. 1& ¢255.88
CANADA | ALG. 26 89.07

FRANCE SEPT. 16 85.54

UNITEC KINGOGM SEPT. 30 124.04

A SWITZERLANG . = , SEPT. 23 T77.65

° GERMANY SEPT. 25 95.80
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FEDERAL RESERVE statistical release
. B
H.10 : UGCTUBER 74 1977
FOREIGN EXCHANGE RATES -
FOR THE WEEK ENDING OCTUBER 79 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:

MONETARY (RATE UeSe CENTS)

CUUNTRY | UNIT 0CT. 3 GCTe 4 OCT. 5 OCT. o GCTe 7
AUSTRALIA DOL LAR 111.3500 110.9500 111.1500 110.4000 111.6500
AUSTKIA SCHILLING 6.10750 610250 6.08000 6.11000 6.11250
bcLGIUM FRANC 2 «81060 280700 2.80800 2481450 <e81150
CANADA DOLLAR 9¢ «62C0 9c 5450 92.4200 92.1c00 91.9700
UENMARK KRONE 1643550 16.2950 162950 16.3400 16.3200
FINLAND MARKKA 24 «0&00 24.1150 24.0750 24.1575 2441645
FRANCE FRANC 20.5350 ¢0.4500 04700 205350 05200
GCERMANY D. MARK 43,6350 43.5000 43.4700 43,6100 43,5850
INC1A RUPEE 11.4500 11.4500 11.4500 11.4500 11.6G00
IKELAND POUND 175.5900 175.5500 1757200 175.9600 175.6700
ITALY LIRA 0.11355 0.11342 0.11342 0.11345 0.11342
JAPAN YEN C.38355 0.38340 0.38300 035677 0.388¢0
MALAYSIA ODOLLAR 40.710C 40,7000 40.7500 40.6000 40.9000
MEX1ICO PESO 4+.4000 444000 4+4000 44050 4.4050
Ne THEKLANDS GUILDER 40,5750 40.6600 40.8800 41,0100 40,9650
NEW «EALAND DOLLAR 97 .6000 97.4500 97.6000 97.6000 97.8000
NURKWAY KRONE lo.2450 18.2100 18.1850 162300 18.1¢00
PURTUCAL ESCUDU 264525 Ze4515 244600 £e460C 24600
SUULTH AFRICA RAND 115.0000 115.0000 115.0000 115.G6000 115.0000
SPAIN PESATA 1.161¢ 1.1323 1.18353 1.1848 leload
SKI LANKA RUPEE 1i.6000 11.6000 11.6000 11.6000 11.6000
CKEDEN KRONA <0.8100 <0.7500 20.7650 2060550 ¢0.8100
SWITLERLAND FRANC 42 «8000 42.8100 428175 43,0800 43.2300
UN1ITED KINGDOM POUNQ 175.5900 175.5500 175.7200 175.9600 175.8700
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