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Chart 1A

SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR

Weekly averages
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Chart 18

SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR

Weekly averages Per cent
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Chart 2A

3-MONTH FORWARD EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR

Per cent per annum
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Chart 2B

3-MONTH FORWARD EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR

Weekly averages
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t Chart 3A

3-MONTH FORWARD RATES - MAJOR CURRENCIES AGAINST U.K. POUND

Friday figures
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Chart 3B

3-MONTH FORWARD EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.K. POUND

Friday figures
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Chart 4

GOLD PRICE IN LONDON, 12.5 Kg BARS
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[ T 1 ; ] 47.0
. " 5
‘ | | 45.0
! ! [
| Al - ‘* —— 43.0

353 S

i T . a ! i
35.2 : ‘ v/ 'sa \
| - ' | ;

35.1 — ‘ |

[P SN (R S

1967 1968 1969 1970

* Market closed March 15-April 1, 1968

Digitized for FRASER
http://fraser.stlapisfed.org/
Federal Reserve Bank of St. Louis



\ -
C v
Chart 5

CALL MONEY RATES
DOLLAR FUNDS

Weekly averages Per cent per annum
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& CHART 6A

LONDON: EURO-DOLLAR DEPOSIT RATES

Per cent per annum
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CHART 6B
LONDON: EURO-DOLLAR DEPOSIT RATES
Friday figures Per cent per annum
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Chart 7A

NEW YORK-LONDON: YIELDS ON U.S. DOLLAR FUNDS
3-MONTH DOLLAR DEPOSIT RATES—SECONDARY MARKET
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Chart 78

NEW YORK-LONDON: YIELDS ON U.S. DOLLAR FUNDS
3-MONTH DOLLAR DEPOSIT RATES—PRIMARY MARKET
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CHART 8A

LONDON: COVERED YIELDS ON U.S. DOLLAR FUNDS

HIRE PURCHASE AND EURO-DOLLAR RATES
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CHART 8B

LONDON: COVERED YIELDS ON U.S. DOLLAR FUNDS

LOCAL AUTHORITY AND EURO-DOLLAR RATES
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Chart 9A

INTEREST ARBITRAGE: UNITED STATES AND UNITED KINGDOM
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Chart 98

INTEREST ARBITRAGE: UNITED STATES AND UNITED KINGDOM
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Chart 10A

3-MONTH INTEREST
FRANKFURT INTERBANK L
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ARBITRAGE: U.S. - GERMANY
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Chart 108

3-MONTH INTEREST ARBITRAGE: U.S. - SWITZERLAND
ZURICH DEPOSIT RATE VS. LONDON EURO-DOLLAR RATE
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Chart 11

3-MONTH INTEREST ARBITRAGE: UNITED STATES - CANADA

Friday figures
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Chart 12A

SELECTED SHORT-TERM INTEREST RATES” /-'
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Chart 128

SELECTED SHORT-TERM INTEREST RATES *

Per cent per annum

EURO-DOLLAR - LONDON "Avp\ \ :’
L —
-

=
q
>

-}

TOTAWG

A

o T o ||

5

Y v Y

) ] I

\J\JJ —
1Y 3
2
1
NSNS eE | Ittty []

1966 1967 1968 1969 1970

* 3.month treasury bill rate for U.S., Switzerland—3-month deposit rate.
*% 3.month rate for U.S. dollar deposits in London.

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

A S B e i e



/M
Chart 13

LONG-TERM BOND YIELDS

Weekly figures Per cent per annum
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CHART 14

INDUSTRIAL STOCK INDICES
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H. 13
No. 466 IV. LATEST FIGURES PLOTTED ON THE CHARTS
1 1
Chart Panel Series Date . Rate I
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Chart Panel Series Date Rate
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98 Upper Spread (+= favor London) ’
— PP P L March 13 +0.51
3-month Forward Pound
March 13 =0,44
Lower Net Incentive (4= favor London)
March 13 +0.07
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i V-3
‘ Chart Panel Series Date Rate
Wi 10A Upper Euro-$ Deposits (covered) varch 11 9.21
Gemman Interbank Loan rate " 9.56
Lower Differential " +0. 35
108 Upper Euro-$ Deposits (covered) varcn 4 .22
Swiss Deposit rate " 5.00
Lower Differentiaf " 23,22
1} Upper Canadian Finance Paper March 13 5,50
U.S. Treasury Bil! rate " .70
Canadian Treasury Bill rate " 7.22
U.S. Prime Finance paper 7
(not plotted) " .88 |
Second Bill rate differential " +0.52
Forward Canadian dollar " -0, 1";*:*—’—
Third Net incentive on bills " +0 39 ]
Bottom Net incentive on Finance Paper " +O:;
’ 12A Upper U.K. Treasury Bill rate " 7.21
i U.S. Treasury Bill rate " 6.70
German Interbank Loan rate " 9.56
~ Lower Japanese Average rate Dec. 26 7.61
s Canadian Treasury Bill rate March 13 7.22
; U.S. Treasury Bill rate " 6.70
: 128 Euro-$ Deposits " 8. 88
i Swiss 3-month Deposit rate March 6 5. 00
U.S. Treasury Bill rate
March 13 6.70

oM i
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I
V-4
Chart Panel Series Date Rate
13 Upper Netheriands
March 6 8.28
anad.
Canada March 13 8.05
United States March 11 . 6.46
- Switzerland
March 6 5.67
Middle Germany
March 13 7.67
United Kingdom Feb. 27 8.50
Euro-dollar bonds
March 13 7.34
Lower U.S. Corp. Dollar Euro-bonds Jan. 30 8 14
U.S. Corp. DM Euro-bonds
P " 7.85
.5. Corp. Aaa bonds
u.3. Com Feb. 27 7.83
itzerland
1 Upper Switzerla March 13 384. 5
Germany March 6 | 284.0
ited States
United States ‘March 13, 196.40
iddl ited Kingdom
Middle United King Mareh 13| 222,9 |
Canada
March S 234,5 |
Lower Japan March__6 424.3
United States
March 13 196.4
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