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each, Address requests to Publications Services, Divi-
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SPOT EXCHANGE RATES
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CHART 2

3-MONTH FORWARD EXCHANGE RATES
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| PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY
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CALL MONEY RATES

WEEKLY SERIES
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PER CENT PER ANNUM
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3-MONTH INTEREST RATES
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CHART 6

EURO-DOLLAR DEPOSIT RATES vLonDoN
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CHART 7

SELECTED EURO-DOLLAR AND U. S. MONEY MARKET RATES
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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS
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CHART 9

LONG-TERM GOVERNMENT BOND YIELDS

WEEKLY SERIES
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INDUSTRIAL STOCK

WEEKLY SERIES
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CHART 1. SPOT EXCHANGE RATES
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CHART 3. GOLD PRICE IN LONCGN
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LAST VALUE PLCTIED
DATE VALUE

cCT. 12 68.76
0CT. 12 139.7¢C
0CT. 12 159.43
OCT. 12 146.15
GCT. 12 73.33
0CT. 12 9%.34
0CT. 12 113.89
0CT. 12 189.05
OCT. 12 140.56
0CT. 12 70.8¢6

0OCT. 1¢ =0.27

CCT. 1< 1.88
CCT. 12 3.47
CCT. 12 =227

0CT. 12 417
0CT. 12 2e54
0CT. 12 2489

0CT. 12 155.94

0CT. 12 betl

CCT. 12 6.63
0CT. 7 7.10
oCT. 7 3.80
oct. 7 3.83
oCT. 7 5.00
oCT. 7 8.38
SEPT. 30 1.70
nCt. 7 6.70

0CT. 12 6.63
0CT. 1¢ 4.06
0CT. 12 5625
OCT. 12 7.19
CCT. 12 7.09
CCT. 12 2.50




LAST VALUE PLOTTED

SERIES NAME DATE  VALUE
L |
CHART 6. EURG-DOLLAR DEPCUSIT RATES: LONDGN
OVERNIGHT 0CT. 12 £.63
7-DAY 0CT. 12 6.59
1-MONTH GCT. 12 6.7 °
3-MONTH GCT. 12 7.19
&—MONTH OCT. 12 7.46
1-YEAR oCT. 12 7.58
CHART 7. SELECTED CURO~-DOLLAR AND U.S. MONEY MARKET RATES °
OVERNIGHT EURO-DGLLAR UEPCSITS GCT. 12 6463
U.S. FEDERAL FUNDS 0CT. 12 6.41
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS CCT. 12 0e50
3-MONTH EURG-DOLLAR DEPUSIT RATE 0Cl. 12 7.19
UeSe CO'S (60-89 DAYS) 0CT. 12 6463 ®
DIFFERENTIAL ADJ. FGR RESERVE REQUIREMENTS CeT. 12 A
CHART 8. INTEREST ARBITRAGE, 3-MGNTH FUNDS o
EURC-DOLLAR DEPOSIT CTe 12~ 7.19 P
INTERBANK STERLING (LGNDCN), COVERED 0CT. 12 7.06
CIFFERENTIAL GCT. 12 0.13
U.S. COMMERCIAL PAPER OCT. 12 643
CANADIAN FINANCE CO. PAPER, COVERED 0CT. 12 £.83
OIFFERENTIAL ‘ OCT. 12  ~0.40 P
EURG-DGLLAR DEPCSIT GCTe 12 7.19
INTERBANK DM (FRANKFURT), COVERED CCT. 12 7.53
DIFFERENTIAL OCT. 12  -0.34
EURO-DOLLAR DEPOSIT OCTe 12 7.19 o
SWISS INTEKBANK, COVERED GCT. 12 7.27
CIFFERENTIAL GCT. 12  =0.08
1
o
o
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B LAST VALUt PLOTTED
SERIES NAME CATE  VALUE

@

| CHART 9. LONG TERM GOVERNMENT BCND YIELDS

\

| UNITED STATES , 0CcT. 7 7.43

| GERMANY SEPT. 30 5.70

PY ‘ JAPAN (MONTHLY) ALG. 6.8
SWITZEKLAND SEPT. 3¢ 3.94
CANADA uCT. 7 Bebb
FRANCE SEPT. 22 10.84
NETHERLANDS SEPT. 3¢ 7418
UNITED KINGDCM olT. 7 Y.79

®

U.S. CURPLRATE

AAA BONLS SEPT. 7.92
EURO-DM BONCS AUG. 6.65

® EURO-CULLAR 20HDS ALG . 7.4

CHART 10. INDUSTRIAL STCCK INGEXES
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@ JAPAN SEPT. 23 &55.76
CANADA SEPT. 16  &17.39
FRANCE SEPT. 30  88.16
UNITED KINGDOM CCT. 7 123.20
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GERMANY SEPT. 30  96.54
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FEDERAL

"RESER\ E

statistical

release

OCTObER 17y 1977

Hel0
FOREIGN EXCHANGE RATES
FOR THE WEEX ENDING OCTOBER 14y 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)

COUNTRY | UNIT 0CT. 10 0CT. 11 0CT. 12 ULTe. 13 OCT. l4
AUSTRALIA DOLLAR 111.5000 111.7000 112.1500 112.10C0
AUSTRIA SCHILLING 6.1000C 6.09500 6.1375C 6.1600U
EELGTIUM FRANC 2480650 281200 2.81¢00 2.82550
CANADA DOLLAR H G1.8200 91.6650 91.0000 91.0100
DENMARK KRCNE 16.3000 16,3100 16.3500 16.3750
FINLAND MARKKA 24.1375 24.1700 24.1800 24 .1800
FRANCE FRANC o 20 .4575 20,5100 20.5700 20.590C
GERMANY De MARK 43,4450 4345650 43,7050 43.9300
INDIA RUPEE 11.6000 11.6000 11.6000 11.6560
IRELAND POUND L 175.9100 176.1900 176 .4100 176.7700
ITALY LIRA 0.11335 0.11340 0.11340 0.11354
JAPAN YEN 0.38790 0.38940 0.362<0 063955
MALAYSIA DOLLAR 1 40.9100 40.85C0 40.9300 41,0600
MEX1CO PESO 4.,4050 4.,4075 4.4025 4,4017%
NETHERLANDS GUILDER 40.7850 40.9450 40.9800 41.0700
NEW ZEALAND DOLLAR 1] 97.7500 97.7500 98 .0000 98.1000
NCRWAY KRONE 18.1600 18.1600 16.2000 18,2400
PORTUGAL ESCUDC 24600 2.4575 24650 Celb625
SOUTH AFRICA RAND A 115.0000 115.00060 115.1500 11£.0500
SPAIN PESATA 1.1841 l1.1858 1.1874 1.1900
SRI LANKA RUPEE 11.6000 11.6000 11.6000 11.6300
SWEDEN KRONA Y <0.74CO 20.7600 20.8000 2045600
SWITZERLAND FRANC 43,2400 43.2800 43,5500 43.8600
UNITED KINGDOM ]| POUND 175.9100 176.1900 176.4100 1767700
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