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CHART 1

SPOT EXCHANGE RATES

.' ' DOLLAR PRICES OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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CHART 2

3-MONTH FORWARD EXCHANGE RATES
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U.S. DOLLARS PER FINE OUNCE
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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
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CHART S

3-MONTH INTEREST RATES

WEEKLY SERIES
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CHART 6

EURO-DOLLAR DEPOSIT RATES LonDoN

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
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CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS ®
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CHART 9
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CHART 10
INDUSTRIAL STOCK INDEXES
WECKi Y SERIES

RATIO SCALE RATIO SCALE
1969=100 19)

140 -

120 UNITED STATES

- - 160
@
100 — |
— UNITED KINGDOM -1 120
80 — ‘

y ~ 100@
o L | | | [ I I
320 — — 80
280 JAPAN
o
240 _ - &0
200 - 7]
®
| - a0
160 — ;
[ 11 N NI e [ S
140 [ i - —
120 S — 100@

CANADA
100 M - swaTZER\Lj/NijJ\ \/\’\ — 80

r
80 |
l

"p l — 60

o L1 | | LD bbb | !

cobre bt el so

|
It

140 [ mlE —7 140
¢
120 - -~ 120
FRANCE
GENERAL INDEX SERMANY
; 100 — - — 100
' f/v\/\,—\/\/\’\
| f
i o
‘ 80 . 7[/\ ’ ' -| &0
! i
| ~ |
\ | |
‘ o L | i ! [ I I NN Lol o dibalid eo
| 1976 1978 1976 1978 o
Digitized for FRASER

http://fraser.stlouisfed.org/




e LAST VALUE PLOTTED
SER1ES NAME DATE VALUE

CHART 1. SPOT EXCHANGE RATE>

¢
WEEKLY AVERAGES, NGUN BUYING RATES (U.S. CENTS)
GERMAN MARK MAY 10 47.98
JAPANESE YEN MAY 1C 0.44453
DUTCH GUILDER MAY 10 44.88
g | UK« POUND MAY 10 182.17
CANADIAN DOGLLAR : MAY 10 88.93
FRENCH FRANC MAY 10 21.64
SWISS FRANC MAY 10 50.96
BELGIAN FRANC MAY 10 3.08190
® ITALIAN LIRA MAY 10 0.11510
|
| INDICES, MAY 1970 PARIT1ES = 100
GERMAN MARK MAY 10 175.61
JAPANESE YEN MAY 1G 160.03
L DUTCH GUILDER MAY 10 162.46
U.K. PGUND MAY 10 75.90
CANADIAN DOLLAR MAY 10 96.14
FRENCH FRANC MAY 10 120.21
SWISS FRANC MAY 1G 222.86
BELGIAN FRANC MAY 10 154.09
o ITALIAN LIKA , MAY 10 71.94
WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAY 1970 = 100
U.Se. DOLLAR MAY 10 84.01
o GERMAN MARKRK. MAY 10 163.83
JAPANESE YEN MAY 10 144.07
DUTCH GUILDER MAY 10 144.73
U.K. PGUND MAY 10 62.52
CANADIAN DULLAR MAY 10 82.56
FRENCH FRANC , MAY 10 105.50
® SWISS FKANC MAY 10 197.49
BELGIAN FRANC MAY 10 136.77
ITALIAN FRANC . MAY 10 59.92
CHART 2. 3-MONTH FOKWARD EXCHANGEt RATES, PREMIUM OR DISCOUNT
¢ CANADIAN DOLLAR . MAY 10 -0.29
U.K. POUND MAY 10 -3.02
GERMAN MARK MAY 10 4.55
FRENCH FRANC 'MAY 10 -2.02
: SWISS FRANC - MAY 10 6.78
° DUTCH GUILDER MAY 10 3.35
igit

| rrpcer  JAPANESE YEN MAY 10 5.67

http://fraser.stlouisfed.org/
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SERIES NAME

CHART 3. GOLD PRICE IN LONDON

U.S. DOLLARS PER FINE OUNCE

CHART 4. CALL MONEY RATES

U.S. FEDERAL FUNGS

OVERNIGHT EURO-DOULLAR DEPOSITS

UeKe 2-DAY LOCAL AUTHCRITY DEFPGSITS
CANADA

GERMANY

EURC-DM

JAPAN

FRANCE

NETHERLANDS

EURG-SWISS FRANC

CHART 5. 3-MONTH INTEREST RATES

LUeS. S0-DAY CD'S

GERMAN INTERBANK LGAN

JAPANESE BANK LOANS & DISCGUNTS
EURG-DOLLAR DEPGSIT

CANADIAN FINANCE PAPER
INTERBANK STERLING

SWISS INTERBANK LOAN

CHART 6. [URC-DOULLAR GEPGSIT RATES: LONDCN

OVERNIGHT
7-DAY
1-MONTH
3-MONTH
6-MUONTH
1-YEAR

OVERNIGHT EURU-OOLLAR DLEPCSITS
U.S. FEDERAL FUNDS

DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS

3-MONTH EURO-DOLLAR DEPOSIT KATE

D1FFERENTIAL ADJ. FUK RESEKVE REGUIREMENTS
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LAST VALUE PLGTTED

DATE

MAY

MAY
MAY
MAY
MAY
MAY
MAY
MAY
MAY
APRIL
MAY

MAY
MAY
MAY
MAY
MAY
MAY
MAY

MAY
MAY
MAY
MAY
MAY
MAY

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

MAY
MAY
MAY
MAY
MAY
MAY

10

10

(G BN RV IRC N G RN}

1e
10
10
10
¢
10
10

10
10
10
10
10
10

10
10
10

10

10
10

VALUE

172.99

1.32
Te1l7
7«13
7.00
3.50
3.39
4013
8.50
4.69
0.49

T.14
3.56
4.50
T.73
1.56
1.00

117
T4l
T.46
7.73
8.01
8.16

T.17
1.32
OelS
T.73
T.14
0.45




[ ] _ LAST VALUE PLOGTTED
"‘ SERIES NAME DATE  VALUE

CHART &« INTEREST ARB1TRAGEs 3-MONTH FUNDS

@ EURC-DULLLAR DEPGSIT MAY 10 7«73

INTERBANK STERLING (LGNLON)y COVERED ' MAY 10 5.93
DIFFERENTI1AL : MAY 10 1.80
UeSe. COMMERCIAL PAPEKR MAY 10 6.96
CANADIAN FINANCE PAPER, CGVERED MAY 10 7.69
) DIFFERENTIAL MAY 10 -0.73
EURC-DOLLAR DEPOS1T MAY 10 1.73
INTERBANK OM (FRANKFURT), COVERED MAY 10 8.11
DIFFERENTIAL MAY 10 -0.39
) EURG-DOLLAR DEPOSIT MAY 10 T.73
SWISS INTERBANK, COVERED : MAY 10 = 7.78
DIFFERENTIAL MAY 10  -0.05

CHART 9. LGNG TERM GOVERMENT BOND YIELOS

‘ UNITED STATES MAY 5 8.28
GERMANY APRIL 28 5.30
JAPAN (MONTHLY) APRIL 5.98
SWITZERLAND APRIL 28 3.40
CANADA MAY 5 9.18
° FRANCE APRIL 14 10.67
NETHERLANDS APRIL 14 6.60
UNITED KINGDOM MAY 5  10.57
|
U.S. CORPORATE
| AAA BONDS APRIL B.56
EURG-DM BOND S MARCH 6.36
| EURG-DOLLAR BGNDS MARCH 7.86
o CHART 10. INDUSTRIAL STGCK INDICES
UNITED STATES MAY 5 99.73
JAPAN APRIL 14 270.74
CANADA APRIL 14 91.78
FRANCE APRIL 21 104.50
UNITED KINGDGM " MAY 5 114.70
Y SWITZERLAND MAY 5  70.46
GERKMANY APRIL 28 97.38
]
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FEDERAL RESERVE

H«10 MAY 15, 1978

' FOREIGN EXCHANGE RATES !

FOUGR THE WEEK ENDING MAY 12, 1978
The Boa.d 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:
MCONE TARY (RATE U.S. CENTS)

COUNTRY UNIT MAY 8 MAY 9 MAY 10 MAY 11 MAY lz
AUSTRALIA DOL LAR 113.0500 112.7500 112.9000 113.0000 112.7500
AUSTRIA SCHILLING 6.66750 663000 6.64000 6.64500 6.58750
bELGIUM FRANC 3.07750 3.06900 3.07100 3.05000 3.03400
CANADA DOLLAR 88.8900 6§6.9800 89.3100 89.5060 89.6500
DENMARK KRUNE 17.6100 17.5600 17.6000 17.5600 17.4900
FINLAND MARKKA 23.6300 23.5500 23.5700 23.5700 23.4900
FRANCE FRANC 21.6050 21.5500 21.5750 21.5200 21.4400
GERMANY U« MARK 47 . 8400 47.7000 47.8700 47.6200 47.3500
ING1A RUPLE 11.7000 11.7000 11.7000 11.5000 11.7000
1RELAND POUND 181.8000 181.1000 182.4200 181.8000 181.9000
ITALY LIKA 0.11500 0.11487 0.11500 0.11490 0.11470
JAPAN YEN 0.44420 0.44370 0.44460 0.44400 0.44320
MALAYS1A OOLLAR 41.7700 41.6100 41.6500 41.6700 41.6250
MEX1CU PESO 4.3950 4.,3950 4.3950 4.3950 4.3950
NE THERLANDS GUILDER 44,7500 44,5300 44,7550 44 .5600 44,2800
NEW ZEALANU DOLLAR 100.9000 100.7500 100.7000 100.1500 100.7500
NORWAY KRONE 16.4100 18.3500 18.4300 18.4000 16.3500
PORTUGAL ESCULDO 242100 2.2000 2.2100 2.2100 2.2000
SOUTH AFKICA RAND 115.0500 115.0500 115.0500 115.0500 115.0500
SPAIN PESETA 1.2338 1.2515 1.2335 1.2325 1.2280
SR1 LANKA RUPEE 6.2500 62500 6.2500 6.2500 6.2500
SWEDEN KRGNA 2145600 21.5100 21.5800 21.5500 21.4950
SWITZERL AND FRANC 50.6200 50.6300 50.9000 50.6450 50.2200
UNITED KINGDOM |} POUND 181.8000 181.1000 182.4200 " 181.8000 161.9000
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