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PRICE OF U.S. DOLLAR

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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RATIO SCALE
MAY 1970 PARITY=100

|
CANADIAN DOLLAR

o I N N O AT Y YUY N M M N O ‘nfnlu[n“nl'nlul—
- = . .
— FRENCH FRANC I

GERMAN MARK | B

- 10 ‘ A
I [ T O I Y N ETAATA A AU AN A0 o L1 | Inlnlnmiulnlnm
B i SWISS FRANC N
JAPANESE YEN .

I AT AT AR nmmm

BELGIAN FRANC

[

(I

\

U.K. POUND

J\"\‘ ! -J
\ \/\ 7

|

~ \

T mnmmm

\ | I

Digitized for. FRASER
http://fraser.stlouisfed.org/
ederal Reserve Bank of St. Louis

1976

1978

11 ll|l'l|Il|llll.llll-|il|ll

1976 ' 1978

120

100

80

140

120

— 100

240

200

180

160

140

120

160

140

120

100
110

90

70

50




PER CENT PER ANNUM
6 — .

3-MONTH FORWARD EXCHANGE RATES

CANADIAN DOLLAR
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CHART 2

PREMIUM (+) OR (-)

10+

. K. POUND

DUTCH GUILDER

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM
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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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AFTERNOON FIXING PRICE

U.S. DOLLARS PER FINE OUNCE
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CHART 4

CALL MONEY RATES

WEEKLY SERIES

' PER CENT PER ANNUM PER CENT PER ANNUM
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CHART §

3-MONTH INTEREST RATES

WEEKLY SERIES

‘ PER CENT PER ANNUM PER CENT PER ANNUM
12— il ] 12
QANA_DIAN FINANCE CO. PAPER
' 8 T EURO-DOLLAR / ] - 8
,rv
Y
4 U.Ss. ¢b's B i
L l L |Hl|||1|||1 clebed L1 R Nmnmmmmn
1
‘ 12 — -1 1
JAPANESE BANK — ]
LOANS AND DISCOUNTS
8 - - UK. INTERBANK STERLIN — 8
4 — + — 4
L1 i L1 LD bbbl
10 [— . T — -
SWISS INTERBANK RATE
— = -~ 4
6 — - ]
GERMAN INTERBANK RATE
+
— 1 -1 9
NEEEEEEEEmmmmmmn L L | L oo bedbe e

1976 1978 1978

igitized for.FRASER
ttp://fraser.stlouisfed.org/
ederal Reserve Bank of St. Louis




CHART 6

EURO-DOLLAR DEPOSIT RATES Lonpon

AVERAGES FOR WEEK ENDING WEDNESDAY

‘ PER CENT PER ANNUM PER CENT PER ANNUM
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CHART 7

SELECTED EURO-DOLLAR AND U. S MONEY MARKET RATES

AVERAGES FOR WEEK ENDING WEDNESDAY

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
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PER CENT PER ANNUM

LONG-TERM

CHART S

GOVERNMENT BOND

YIELDS

~WEEKLY SERIES

PER CENT PER ANNUM
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CHART 10

INDUSTRIAL STOCK INDEXES

WEEKLY SERIES

RATIO SCALE : RATIO SCALE'
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LAST VALUE PLOGTTED
SERIES NAME - OATE VALUE

CHART 1. SPLT EXCHANGE RATES

|
|
|
\ WEEKLY AVERAGES, NGON BUYING RATES (U.S. CENTS)

| GERMAN MARK JUNE 28  48.08
|

8 ' JAPANESE YEN - , JUNE 286 0.48242
: DUTCH GUILDER JUNE 286  44.78
Ue.Ke POUND JUNE 26 184.73
CANADIAN DOGLLAR - JUNE 28  88.90
. FRENCH FRANC' . JUNE 28  21.94
: SWISS FRANC JUNE 28 53.54

S bELGIAN FRANC JUNE 28 3.06262

b ITALIAN LIRA JUNE 28  0.11670

. INDICESy MAY 1970 PARITIES = 100

\ ¥ GERMAN MARK JUNE 28 175.97
| JAPANESE YEN JUNE 28 173.67

: DUTCH GUILDER JUNE 26 1l62.11

: UeKs PGUND JUNE 28  76.97

| CANADIAN DOLLAR JUNE 28  96.11

, FRENCH FRANC JUNE 28 121.89
SWISS FRANC JUNE 28 234.11

| BELGIAN FRANC , . JUNE 28 153.13
ITALIAN LIRA JUNE 28  72.94

! WEIGHTED AVERAGE EXCHANGE VALUE INDICES, MAY 1970 = 100

' UeSe COLLAR _ JUNE 28 82.77
GERMAN MARK JUNE 28 162.1l4

JAPANESE YEN JUNE 28 155.39

DUTCH GUILDER JUNE 28 142.70

U.K. POUND JUNE 28 62.72

CANAUIAN DOLLAR JUNE 28 81.50

FRENCH FRANC JUNE 28 105.80

, SWISS FKANC JUNE 28 205.48

i BELGIAN FRANC . JUNE 28 134.27

: 1TALIAN FRANC JUNE 28 60.09

CHART 2. 3-MONTH FOKWARD EXChANGE RATESs PREMIUM OR CISCGUNT

‘ CANACGIAN OOLLAK JUNE <8 0.30
Z U.Ke POGUND , JUNE 28 -3.08
GERMAN MARK ) JUNE ¢8 5.36
() FRENCH FRANC JUNE 28 -1.25
SWISS FRANC JUNE <8 7.19
DUTCH GUILDER - JUNE 26 4.09
JAPANESE YEN JUNE <¢8 5.14
|
@ .
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’ ’ LAST VALUE PLUTTED
SEKIES NAME . DATE VALUE

CHART 3. GOLD PRICE IN LONDUN

U.S. DGLLARS PER FINE OUNCE . . JUNE 28 185.14

CHART 4. CALL MONEY RATES

8 U.S. FEDERAL FUNDS JUNE 28 7.78
GVERNIGHT EURC-DOLLAR DEPOSITS JUNE 28 7.70
g.K. 2-UAY LOCAL AUTHCRITY DEPUSITS | JUNE 23 9.88
CANADA. ‘ JUNE 16  7.98
* GERMANY. ~ JUNE 23 3.55
% EURO-OM | ' JUNE 23 3.40
3 JAPAN : JUNE 23 4.38
FRANCE JUNE 23 7.75
NETHERLANDS JUNE 16  4.29
EURG-SWISS FRANC . JUNE 23 0.74

CHART 5. 3-MONTH INTEREST RATcS

X

| GERMAN INTERBANK LOAN JUNE 28 3.6f
| JAPANESE BANK LUANS & DISCOUNTS JUNE 28 4e7o
EURO-UOLLAKR GEPOSIT JUNE 28 8.65
1‘ CANADIAN FINANCE PAPER JUNE <8 8.01
INTERBANK STERLING . JUNE 28 10.05

SW1SS INTERBANK LUAN JUNE 28 1.50

CHART 6. EURL-DULLAR DEPUSIT RATES: LONLUN

~ OVERNIGHT . : JUNE 28 1.70
7-0AY ’ JUNE 28 8.28

, 1-MUNTH ' -~ JUNE 28 8.14
3-MCNTH JUNE 28 8.65

6-MUNTH JUNE 28 9.05

1-YEAR : JUNE 28 - 9.18

CHART 7. SELECTED EURO-LOLLAR AND U.S. MUNEY MARKET RATES

CVERNIGHT EURO-LULLAR DEPCSITS JUNE <& 1.70

UeSe FEDERAL FUNDS JUNE 28 1.78

DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS JUNE 28 O0.24
3-MUONTH EURO-DOLLAR DEPOSIT RATE JUNE 28 865
U.S. 90-DAY CD*S JUNE 28 8.00
DIFFERENTIAL ADJ. FOR RESERVE REQUIREMENTS JUNE Zo VeSS
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LAST VALUE PLOTTED
SERIES NAME DATE VALUE

CHART 8. INTEREST ARBITRAGE, 3-MONTH FUNDS

é

EURG-DULLAR D&PULSIT ‘ JUNE 26 8.65
INTERBANK STERLING (LUNDGN), COVERED JUNE 28  6.97
DIFFERENTIAL JUNE 28  1.66
' U.S. COMMERCIAL PAPEK JUNE 28  7.75
4 CANAGIAN FINANCE PAPERy COVERED JUNE 25  b.31
DIFFERENTIAL JUNE 28  -0.56
EUKO-DOLLAR ULEPOSIT JUNE 28  6.65
INTEKBANK OM (FRANKFUKT), COVEKED . JUNE 28 9.02
N D1FFERENTIAL , JUNE 28 -0.37
EURG-DCLLAR DEPOSIT | JUNE 28  8.65
SWIS> INTERBANK, COVERED JUNE 26  6.69
GIFFERENTIAL JUNE 26  —0.04
CHART 9. LUNG TERM GOVERMENT BOND YIELDS
UNITED STATES JUNE 23 B8.49
GERMANY JUNE 16  5.51
JAPAN (MONTHLY) APRIL 5.98
SWITZERLAND , JUNE 16  3.42
L CANADA JUNE 16  9.22
FRANCE JUNE 16  10.38
NETHERLANDS JUNE 16  6.92
1 UNITED KINGDOM JUNE 16  11.49
% U.S. CORPORATE
AAA BONDS APRIL 8.56
EURO-DM BOND S APRIL 6.52
EURO-DOLLAK BONDS APRIL 7.83

CHART 10. INDUSTRIAL STGCK INDICES

UNITELC STATES JUNE 23 99.48

JAPAN JUNE 16 273.26
CANADA JUNE 9 95,70
i’ FKANCE JUNE 9 108.26
UNITED KINGDOM JUNE 23 106.70
SWITZERLAND JUNE 23  73.57
GERMANY JUNE 16 100.65
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FEDERAL RESER /E statistical re.ease
JuLY 3’ 1978
FOREIGN EXCHANGE RATES
FOR THE WEkk ENDING JUNE 30, 1978

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.S. CENTS)

COUNTRY. UNILT JUNE <6 JUNE ¢7 JUNE <& JUNE 29 JUNE 5C
AUSTRALIA DULLLAR 114.4400 114.55uC 114.6000 - 114.7000 1147500
AUSTRIA SCHLLLING 6.69000C Ge.0bc5U 6.70000 0.67500G S T a
BELGIUM FRANC . 3.06900 3.06510 3.06500 306150 3eutLLU
CANADA DOLLAR 66.7500 b58.0100 8b.9<00 886800 Ebev il
CENMARK KKUNE 17.6050 17.7400 L 17.7500 17.75u0 17.71C4G
FINLAND MARKKA c3.4850 <344500 235075 23.4815 <3507y
FRANCE FRANC 21 .9550 21.9400 22.0700 22500 221600
GERMANY Ue MARK 48 . 1550 45.0500 45.1500 48.16G0 4542600
INU1A KUPEE 12.0100 12.0100 12.0100 12.0100 10106
IRELAND POUND 184 .8400 14,7600 1854400 1865000 bbb UGO
ITALY L1KA 0.11685 Vello70 Uelle95 GallbBO Gell700
JAPAN YEN 0.48530 U.485060 0.48550 0.48750 Ue50Y%0
MALAYSIA UGLLAR 42 42390 4242300 4242500 4¢.2200 4¢.2600
MEXL1CO PESU 4.,385C 443850 4.3825 4.3800 4.,5775
Ne THERLANDS GUILDER 44 .6200 44,7600 44,6160 44 6300 44,0400
NEW ZEALAND DOLLAR 102 .6500 102.6C00 10¢.6500 102 .6000 105.0000

- NOKWAY KRUNE 16.5450 18.5000 105100 loeb5200 lue5100
PGRTUGAL £ESCuDO 2.1875 21000 ZelbT5 1850 <1900
SOUTH AFRICA RAND 114.7500 114.7500 1164.7500 114.7500 1la.1500
SPAIN PESETA La2677 la¢bbe 1el097 l.2o02 lecbtt
Skl LANKA RUPEE 5.2400 0.2400 CecaUU 62400 bGel4Gu
SWEDEN KRONA 21.8100 217700 £1.8400 cls8500 21 .6650
SWITZERLAND FRANC 53 «6300 53.5¢00 , 53.7700 53.8800 54,0200
UNITEL KINGOUM] POGUND 184.8400 164.7000 185.4400G 186.500C 186.1000
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