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SPOT EXCHANGE RATES • MAJOR CURRENCIES AGAINST U.S. DOLLAR 
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3-MONTH FORWARD EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR 
Weekly averages Per cent per annum 
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Chart 2B 

3-MONTH FORWARD EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR 
Weekly averages Per cent per annum 
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Char t 3A 

3-MONTH FORWARD RATES - MAJOR CURRENCIES AGAINST U.K. POUND 
Friday f i gu res Per cen t per a n n u m 
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Chart 38 

3-MONTH FORWARD EXCHANGE RATES • MAJOR CURRENCIES AGAINST U.K. POUND 
Friday figures Per cent per annum 
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GOLD PRICE IN LONDON, 12.5 Kg BARS 
Week's average of a f ternoon f ix ings U.S. do l lar equ iva lent per f ine ounce 
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Chart 5 

CALL MONEY RATES 
DOLLAR FUNDS 
Weekly averages Per cent per annum 
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CHART 68 
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LONDON: EURO DOLLAR DEPOSIT RATES 
Friday f igures 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 7B 

NEW YORK-LONDON: YIELDS ON U.S. DOLLAR FUNDS 
3-MONTH DOLLAR DEPOSIT RATES-PRIMARY MARKET 
Wednesday f igures Per cent per annum 
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CHART8A 

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 
Friday f igures Per cent per annum 
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Chart 9B 

INTEREST ARBITRAGE: UNITED STATES AND UNITED KINGDOM 
Fr iday f igures Per cent per annum 
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Char t 10A 

3-MONTH INTEREST ARBITRAGE: U.S. - GERMANY 
FRANKFURT INTERBANK LOAN RATE VS. LONDON EURO-DOLLAR RATE 
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Char t 10B 

3-MONTH INTEREST ARBITRAGE: U.S. - SWITZERLAND 
ZURICH DEPOSIT RATE VS. LONDON EURO DOLLAR RATE 
Wednesday rates Per cent per annum 
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3-MONTH INTEREST ARBITRAGE: UNITED STATES - CANADA 
Friday figures Per cen t per annum 
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Chart 12A 
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Char t 12B 

SELECTED SHORT-TERM INTEREST RATES * 
Per cent per annum 

EURO DOLLAR - LONDON 

US. 

SWITZERLAND 

1966 1967 1966 1969 1970 
# 3-month treasury bill rate for U.S., S w i t z e r l a n d - 3 - m o n t h deposit rate. 
* # 3-month rate for U. S. dollar deposi ts in London. 

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



LONG-TERM BONO YIELDS 
Weekly f igures Per cent per annum 
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CHART 14 
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H. 13 
No. 466 IV. LATEST FIGURES PLOTTED ON THE CHARTS 
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IV - 2 

Chart Panel Series Date Rate 

6A Euro-S Call Rate 
March 13 8 . 5 0 

Euro-S 1-month Rate March 13 9 . 2 5 

6E Euro-S 3-month Rate March 13 8 . 83 
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IV - 3 

Chart Panel Series Date Rate 

10A Upper Euro-S Deposits (covered) March 11 9 . 2 1 

German Interbank Loan rate „ 9 . 5 6 
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IV - 4 

Chart Panel Series Date Rate 
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