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CHART 1

e SPOT EXCHANGE INDICES
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
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‘ CHART 3

L A PRICE OF GOLD IN LONDON

AVERAGES FOR WEEK ENDING WEDNESDAY

U.S. DOLLARS PER FINE OUNCE 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
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CHART 6

EURO-DOLLAR DEPOSIT RATES vLonboN

AVERAGES FOR WEEK ENDING WEDNESDAY

PER CENT PER ANNUM PER CENT PER ANNUM
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SELECTED EURO-DOLLAR AND U. S. MONEY MARKET

CHART 7

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
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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 INDICES ‘'®
WEEKLY SERIES
RATIO SCALE RATIO SCALE
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. : LAST VALUE PLOTTED
P | SERIFS NAME DATE  VALUE

‘CHART l. SPNT EXCHANGE RATES AND INDICES

ps WEEKLY AVERAGES, NNON BUYING RATES (U.S. CENTS)
GFRMAN MARK MAY 9 52,69
JAPANESE YEN MAY 9 0.45916
DUTCH GUILDER - MAY 9 48,51
U.K. POUND MAY 9 207.29
CANADTAN DOLLAR MAY © B85.76
o FRENCH FRANC MAY 9  22.86
SWISS FRANC MAY 9  58.26
BELGIAN FRANC MAY © 2,29968
ITALIAN LIRA MAY © 0.11813
° INDICES, MARCH 1973 BASE RATES = 100
GERMAN MARK MAY 9 148.2?
JAPANESE YEN MAY 9 120.22
DUTCH GUILDER MAY 9 139,27
U.K. POUND MAY 9 83,88
CANADIAN DOLLAR MAY 9  86.48
()] FRENCH FRANC MAY 9 103.02
SWISS FRANC MAY 9 187.44
BELGTAN FRANC MAY 9 130.02
ITALTAN LIRA MAY 9  67.11
WE IGHTED AVERAGE EXCHANGE VALUE INDICES, MAR 1573 = 100
® (G-10 COUNTRIES PLUS SWITZERLAND)
U.S. DOLLAR MAY 9 89,82
GERMAN MARK ‘ MAY 9 144.74
JAPANESE YEN MAY 9 111.77
DUTCH GUILDER MAY 9 130.21
® U.K. POUND MAY 9  75.04
CANADIAN DOLLAR MAY 9  78.07
FRENCH FRANC MAY © 94,08
SWISS FRANC MAY 9 174.98
BELGIAN FRANC MAY 9 120.62
ITALIAN LIRA MAY 9 59,43
® SWEDISH KRONA MAY 9 92,29
CHART 2. 3-MONTH FNRWARD EXCHANGE RATES, PREMIUM DR DI SCOUNT
CANADIAN DOLLAR MAY 9  -0.47
U.K. POUND MAY 9 -1.03
@ GERMAN MARK MAY 9 5.78
‘ FRENCH FRANC MAY 9 2.29
SWISS FRANC MAY 9 10.31
DUTCH GUILDER MAY 9 3.50
JAPANESE YEN MAY 9 6.30
o TTALTAN LTIRA ~ MAY 9 ~1.05
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CHART 3. GOLD PRICE IN LONDON, AFTERNOON FIXING

SERTES MAME

U.S. DOLLARS PER FINE OUNCE

CHART 4. CALL MDONEY RATES

U.S. FEDERAL FUNDS

OVERNIGHT EURO-DOLLAR DEPGSITS

UeKe 2-DAY LOCAL AUTHORITY DEPNSITS
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GERMANY

EURO-DM

JAPAN
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NETHERL ANDS

EURC-SWISS FRANC

CHART 5., 3-MONTH INTEREST RATES

UeS. 90-DAY CD'S, SECONDARY MARKET

GFRMAN INTERBANK LOAN

JAPANESE BANK LOANS & DISCOUNTS

CANADIAN FINANCE PAPER

INTERBANK STERLING

SWYSS INTERBANK LOAN

WEIGHTED AVERAGE FOREIGN INTEREST RATE
(G-10 COUNTRIES PLUS SWITZERLAND)

CHARY 6. EURO-DOLLAR DEPOSIT RATES: LONDON

CHART 7. SELECTED EURO-DOLLAR AND U.S.
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’ ' LAST VALUE PLODOTTED
@ SERTES NAME DATE VALUE

CHART 8, INTEREST ARBITRAGE, 3-MONTH FUNDS

EURO-DOLLAR DEPOSIT MAY 9 10,88
o INTERBANK STERLING (LNNDON), COVERED MAY 9 10.47
DIFFERENTIAL MAY 9 0,35
U.S. COMMERCIAL PAOER MAY 9 9,92
CANADIAN FINANCE PAPER, COVERED MAY 9  10.84
DIFFERENTIAL MAY 9 -0,92
® EURO-DOLLAR DEPOSIT MAY 9  10.88
INTERBANK DM (FRANKFURT), COVERED MAY 9  11.53
DIFFERENTIAL MAY 9 -0.70
EURD-DOLLAR DEPOSIT MAY 9  10.88
| SWISS INTERBANK, COVERED MAY S  11.76
o DIFFERENTIAL MAY 9  -0.94
CHART 9, LONG TERM GOVERMENT BOND YIELDS
| UNITED STATES o MAY 4 9,36
Py .GERMANY APRIL 27  7.26
JAPAN (MONTHLY) MARCH 6.95
SWITZERLAND MAY & - 3,19
CANADA MAY & 9,76
FRANCF : | FEB. 16  9.49
NET HERL ANDS ASRIL 27  8.42
® UNITED KINGDOM MAY &  10.26
U.S. CORPORATE
AAA BONDS MARCH 9.37
| EJRO-DM BONDS DEC. 6.63
° EURO-DOLLAR BONDS MARCH 8.59
CHART 10. INDUSTRIAL STOCK INDICES
UNITED STATES MAY 4 105.94
JAPAN - APRIL 6 293,33
L CANADA DEC. 29 113,81
FRANCE . FEB., 9 124.62
UNITED KINGDOM MAY 4 133,06
SWITZERLAND APRIL 27 80,65
GERMANY APRIL 20 103.08
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FEDERAL A RESERVE statistical reiease
H, . A s 70
tots12) FOREIGN EXCHANGE RATES MAY 15. 19
FOR 'THE WEEK EMDING 1Ay 11, 1979

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:

MOMETARY (RATE Jo.Se. CEMTS)

COUMTRY INIT MAY 7 MAY 8 MAY © MAY 10 MAY 11
AUSTRALTA DOLLAR 110.7510 110.8900 111.92690 110.2700 111.0200
AUSTRTA SCHILLINS T7.17360 7.17489 T.17103 T7.16582 7.15220
RELCIUM FRANC 3.30469 3.30032 3.29707 3,282829 3.28947
CANADA DOLLAR 85,8811 85.423) R6.1475 R6.3N36 R6.2367
DENMARK KRONE 18.8041 18,7793 18.7406 18.6846 18.6759
FINLAND MARKKA 24.9377 24,9532 24,9314 24,9128 25.0941
FRANCE FRANC 22.8781 22.8441 22 .2519 22.8976 22.7842
GERMANY D. MARK 52.7426 52.7C65 52.7315 52.6676 52.6127
INDTA RUPEE 12.1000 12.1000 12.1000 12.0500 11.9200
TRELAND POUND 200.2900 200,.25%00 199.8000 199.3000 199,450N
ITALY LIRA 0.11813 0.11813 Je.11°19 0.1179% 2.11782
JAPAN YEN 0.46555 0.46479 N.46915 N0.46603 N.46484
MALAYSTA DOLLAR 44,9843 45,0450 45,0552 44,9944 44,9428
MEXICO PESD 43783 4,3764 4.3764 4,3764 4.3764
NETHERLANDS GUILDER 48,5720 43.5201 48,5013 48,.35%9 48,3325
NEW ZFALAND NOLLAR 105.0000 104.7500 105.0000 14,5500 104.,559C
NORWAY KRONE 19.3237 13.3287 19.3181 19.3162 19.284%
PORTUSAL ESCUDD 2.0387 2.0408 2.237% 2.0346 2.0224
SOUTH AFRICA RAND 118.0000 118.0009 118,.0000 118,22300 118.1000
SPAIN PESETA 1.51490 1.5124 1.5135 1. 5115 1.51332
SRT LANKA RUPEE 6.4250 6.4259 6.4250 6.42%0 6.425n0
SWEDEN KRONA 22.7454 22.7402 22,7298 22.7361 22,7687
SWITZERLAND FRANC 58.3601 58,3431 58.3601 58,1835 58.0956
UNITED KINGDDM|] POUND 208,2600 205.6300 236.65900 204.,8500 704.,153)0
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