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CHART 1

SPOT EXCHANGE RATES

DOLLAR PRICES‘ OF FOREIGN CURRENCIES AND WEIGHTED AVERAGE VALUES (THIN LINE)
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 . - !
o PRICE OF GOLD IN LONDON
AVERAGES FOR WEEK ENDING WEDNESDAY
‘«S. DOLLARS PER FINE OUNCE U.S. DOLLARS PER FINE OUNCE
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1 CHART 4

CALL MONEY RATES

WEEKLY SERIES " ‘
PER CENT PER ANNUM PER CENT PER D‘
i _— = — ‘
12 . — — 12
L
U.S. FEDERAL FUNDS
8 l , - -4 8
4 I~  OVERNIGHT EURO-DOLLARS — -1 4 ®
ol | 1 I mmmn | 11 LU bbb o
6 - e
FRANCE .‘
12 - — 12
8 =4+ —
UK. 2-DAY LOCAL AUTHORITY .
4 -1 ' -1 4
ol | | | | DD obthdn o e
1 [ - -] 12 ‘
CANADA NETHERLANDS
8 M — - 8
|
4 m 14 @
ol | | | T T I . il o
122 [ - 1 12
.
8 4 = EURO-SWISS FRANC - 8 |
| GERMANY
4 — — 4
| ®
bo +
0 EURO-DM 8
a1 11 U oo | ] L 11 ]ululnlu plodild 4
1976 1978 1976 1978

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




CHART 5~ :

3-MONTH INTEREST RATES
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CHART 6

EURO-DOLLAR DEPOSIT RATES Lonoon

AVERAGES FOR WEEK ENDING WEDNESDAY

K
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PER CENT PER ANNUM

®

SELECTED EURO-DOLLAR AND U. S. MONE

®

CHART 7 .

MARKET RATES

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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CENT PER ANNUM

CHART 8

INTEREST ARBITRAGE: 3-MONTH FUNDS

DIFFERENTIAL: PLUS(+), INDICATES FAVOR DOLLAR ASSETS
AVERAGES FOR WEEK ENDING WEDNESDAY
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CHART 9
P LONG-TERM GOVERNMENT BOND YIELDS
WEEKLY SERIES )
‘ CENT PER ANNUM PER CENT PER ANNUM
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RATIO SCALE

CHART 10, -

INDUSTRIAL STOCK INDEXES

WEEKLY SERIES
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LAST VALUE PLCTITED
SERLIES NAME ' DATE VALUE
e

.\RT 1. SPOT EXCHANGE RATES

@ WEEKLY AVERAGES,; NCON BUYINGC RATES (U.Se. CENTS)
GERMAN MARK JUNE 14  47.98
JAPANESE YEN JUNE 14 U.45L00
DUTCH GUILDER JUNE 14 44,73
UeKe PGUND JUNE 14 1B3.12
@ CANADIAN UUGLLAR JUNc 14  6Y%.c¢4
FRENCH FRANC JUNE 14 21.76
SWISS FRANC JUNE 14  5c.82
BELGIAN FRANU JUNE 14 3.006332
ITALIAN LIRA JUNE 14 O.11622
e _ 3 f
INDICES, MAY 1970 PARITIES = 100
GERMAN MARK JUNL 14 175.62
JAPANESE YEN JUNE 14 164.856
DUTCH GUILDER JUNE 14 161.93
Py U.Ke PULUND JUNE 14 76.30
CANAUIAN OGLLAR JUNE 14 96.47
FRENCH FRANC , JUNE 14 120.95
SWISS FRANC JUNE 14 231.00
BELGIAN FRANC JUNE 14 153.17
1TALLIAN LIRA JUNE 14 T72.64
..
WEIGHTED AVERAGE EXCHANGE VALUE INUICESy MAY 1970 = 100
U.Se DULLAR JUNE 14  b3.46
GERMAN MARK JUNE 14 162.08
JAPANESE YEN JUNE 14 147.97
® DUTCH GUILDER JUNE 14  143.49
UeKe POUND JUNE 14  6Z2.54
CANADIAN UOLLAR JUNE 14  62.42
FRENCH FRANC JUN: 14 105.64
SWI SS FRANC JuNt 14 203.77
BELGIAN FRANC JUNE 14 135.19
L J 1TALIAN FRANC JUNc 14  60.24
CHAKT 2. 3-MONTH FOKWAKD £XCHANGE RATES, PREMIUM OK UISLOUNT
CANAD1AN DOULLAR JUNE 14  =D.c8
® UeKe PCUND JUNE 14 -3.45
GERMAN MARK JUNE 164 490
FRENCH FKANC JUNE 14 —Z.24
SWISS FRANC JUNE 14 6et9
DUTCH GUILDER JUNE 14 3.56
JAPANESE YEN JUNE 14 5.18

@
’Digi r FRASER
ht

tp:/ er.stlouisfed.org/
Federal Reserve Bank of St. Louis




F__________——__________”?444444444444444444444*" v

LAST VALUE PLOTTED

SERIES NAME - DATE  VALUE
' )
CHART 3. GOLD PRICE IN LUNGON .
U.S. DULLARS PER FINE GUNCE JUNE 14 182.1u
. - _ [ ]
CHART 4. CALL MGNEY RATES
U.S. FEDERAL FUNDS JUNE 14 7.49
OVERNIGHT EURG-DULLAR DEPOS1TS JUNE 14 157
U.K. 2—UAY LCCAL AUTHORITY LEPOSITS JUNE 9 9.50
CANADA JUNE 9 7.95 °
GERMANY JUNE Y 3.50
EURU-DM JUNE 9 325
JAPAN JUNE & 3.68
FRANCE JUNE 9 7.63
NETHERLANDS : JUNE ¢ 4.51
EURO-SWISS FRANC JUNE 9 0.97 °
CHART 5. 3-MONTH INTEREST RATES
UeSe YO-DAY CD*S JUNE 14 7459
GERMAN INTERBANK LOAN JUNE 14 3458 o
JAPANESE BANK LUANS & UISCUUNTS JUNE 14 4.75
EURO-UOLLAR DEPOSIT JUNE 14 b.0Y
CANAULI AN FINANCE PAPER JUNE 14 619
INTERBANK STERLING JUNE 14  10.16
SW1SS INTERBANK LGAN JUNE 14 1.25
o
CHART 6. EUKO-DOLLAK DEPOSIT KATES: LUNULON
OVERNIGHT JUNE 14 1.57
7-DAY JUNE 14 7.61
1-MONTH JUNE 14 7.76
3-MONTH JUNE 14 009 ®
6—-MONTH JUNE 14 Be56
1-YEAR JUNE 14 6.76
CHART 7. SELECTED EURCG-DOLLAR AND UeSe MONEY MARKET KATES
®
OVEKNIGHT EURCG-DULLAR UGEPOSITS JUNE 14 757
U.S. FEGERAL FUNDS JUNE 14 7449
UIFFERENTIAL ADJe FUR KESEKVE REQUIKEMENTS JUNE 14 U .40
3-MONTH EURO-DGLLAR GEPGS1T KATE JUNE 14 809
U.S. 90-DAY CG*S JUNE 14 7.59
DIFFERENTIAL AULJ. FUK RESERVE REQUIREMENTS JUNE 14 0.30 ®
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: LAST VALUE PLOITED
SERIES NAME DATE VALUE

‘Rf 6. INTEREST ARBITRAGE, 3-MUNTH FUNDS

EURG-DOLLAR DEPOSI1T JUNE 14 8.09
INTERBANK STERLING (LONDON), COUVERED JUNE 14 6e22
DIFFERENTIAL ‘ JUNE 14 1.87
U.S. COMMERCIAL PAPEK JUNE 14 7.54
CANADIAN FINANCE PAPER, CUVERED JUNE 14 7.51
DIFFERENTIAL JUNE 16 —0.37
EURU-DOLLAK DEPGSIT JUNE 14 8.0Y
INTERBANK DM (FRANKFURT), COVERED JUNE 14 8.48
D1FFERENTIAL JUNE 14 =—0.39
EURG-DOLLAR DEPOSIT JUNE 14 6.09
SWISS INTERBANK, COVERED JUNE 14 6.14
DIFFERENTIAL JUNE 14 =-0.05

CHART 9. LGNG TERM GCVERMENT BUND YI1ELDS

UNITED >STATES JUNE 9 838
GERMANY JUNE ¢ 5.49
JAPAN (MONTHLY) ‘ APRIL 5.98
SW1TZERLAND MAY <6 3.406
CANADA JUNE 9 9.21
FRANCE MAY 26 10.54
NETHERLANDS JUNE 2 0e%1l
UNITED KINGDOM JUNE 9 11.61
UeS. CURPORATE
AAA BONDS APRIL 8.56
EURO-DM BONDS APKRI1L 0eHd
EURU-DAGLLAR BUNDS APK1L 7T.83
CHART 10. INDUSTRIAL STOCK 1INUICES
UNITED STATES JUNE 9 103.39
JAPAN MAY 19 £69.10
CANADA MAY 26 505
FRANCE MAY 1lc 10c.15
UNITEC KINGDGM JUNE 9 11l1.22
SWITZERLAND JUNE 2 Tc a4l
GERMANY JUNE =2 99 44
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FEDERAL RESERVE statistical release
JNE 16
FOREIGN EXCHANGE RATES JUNE 16y 1578
FUR THE WcEK ENDING JUNE 1l6s 1976

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 (KATE U.S. CENTS)

COUNTRY, UNIT JUNE 1z JUNE i35 JUNE 14 JUNE 15 JUNE 1o
AUSTRALLA COLLAR 115.4000 113.6000 113.7500 113.6500 113.4200
AUSTRIA SCHILLING 6.68500 6.68750 667500 6.64750 6.63000
BELG1UM FRANC 3.06500 3.06500 3.06000 3.04000 3.04100
CANADA DULLAR 89.2000 89.1400 89.1850 89.3000 89.3500
DENMARK KKRONE 17.7700 17.7200 - 17.750C 17.5900 17.6300
FINLAND MARKKA 2343300 ¢23.3550 23.3400 233200 23.31¢5
FRANCE FKANC 21.7850 21.7900 21.8100 21.7100 21.7350
GERMANY D. MARK 46 .0900 47.9650 47.9600 47.7200 47.8000
INDIA RUPLE 11.8500 11.8500 11.8500 11.8500 11.6500
IRELAND POUND 183.5000 183.3600 183.3000 163.0000 183.1000
ITALY LIRA 0.11620 0.11620 0.11637 O.11615 0.11590
JAPAN YEN 0.45870 0.46100 0.46430u G.46260 0.463¢0
MALAYSI1A DOLLAR 41.6300 41.8700 41.8200 41.8300 41.7900
MEXICU PESG 4.3850 4.3850 4.3850G 44,3850 4.3850
NETHERLANDS GUI LUER 44,7800 44,7200 44.7400 44,5450 44.5200
NeEw 2EALANL DOLLAR 101.6000 101.7000 101.60G00 101.5000 1015500
NORMWAY KRONE 18.5300 18.5100 18.5050 18.4700 18.4600
PORTUGAL ESCUDGC 2.1850 <1925 21875 21800 21775
SOUTH AFRICA RANU 115.1000 115.1000 115.10090 115.1000 114.,7900
SPAIN PLSETA 1.2547 1.2563 1.2563 1.2563 lec¢b72
SRI LANKA RUPEE 63500 6.3500 63500 6.3500 63000
SWEDEN KRUNA 21 .6350 21.6300 21.6200 21.6200 216450
SW1TZERLAND FRANC 52.9300 52.7300 , 529500 5£.5100 52.8250
UNITED KINGDOM] POUND 163 .8000 163.3800 183.3000 183.0000 183.1000
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