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Chart 1

NEW YORK-LONDON: YIELDS ON U.S. DOLLAR FUNDS
3-MONTH DOLLAR DEPOSIT RATES
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Chart 2A

LONDON: YIELDS FOR U.S. DOLLAR INVESTORS ON 3-MONTH FUNDS
EURO-DOLLAR DEPOSIT RATES
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Chan 28
LONDON: YIELDS FOR U.S. DOLLAR INVESTORS ON 3-MONTH FUNDS

HIRE PURCHASE AND LOCAL AUTHORITY DEPOSIT RATES (covered)

Par cent per annum
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. Chan 3
I INTEREST ARBITRAGE: FRANKFURT/LONDON, ZURICH/LONDON
FRANKFURT INTERBANK LOAN}TE VS. LONDON EURO-DOLLAR RATE
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Chart &

INTERST ARBITRAGE, UNITED STATES /CANADA
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Chart 5A

INTEREST ARBITRAGE, NEW YORK/LONDON

Per cent per annum
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Chort 58

INTEREST ARBITRAGE, NEW YORK/LONDON
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Chort &

SHORT-TERM INTEREST RATES®

Per cent per arnum
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Charnt 7
LONG-TERM BOND YIELDS .
Weekly higures Per cent per annum
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Chart 8
SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR
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Chart 9

3-MONTH FORWARD EXCHANGE RATES
AGAINST U.S. DOLLARS—NEW YORK

Per cent per
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Chant 10
INDUSTRIAL STOCK INDICES 1958100
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H.13

August 7, 1968

Il.a Latest Figures Plotted in H,13 Chart Series, 1968

(all figures per cent per annum)

No. 362
Chart 1
Upper Panels (Wednesday, _July 31 )
Euro-$ deposit (July 24) 6.12r
(July 31) 6.25
U.S. cartif, of deposit 5.88
Lover Panels (Wednesday, July 31 )
Call Euro-$ deposit 6.15
Federal Funds 6.02
Chart 2 .
(Friday, Aug. 2 )
Upper Panel - Euro-$ deposits:
Call 5.75 €0-day 6,06
30-day 6.12 180-day 6,44
Middle Panel
Hire-purchase paper July 26 _5,87
Euro-$ deposit July 26 _f.25

: Lower Panel .

Local-authority deposit -Jtélby 5.81

Euro-$ deposit July 26

Chart 3

6.25

I. Upper panel (Period:__July 24-31)

Interbank Loan (mid-point) _3.58

Euro-$ deposits.

Lower Panel (date Junme 15

(average) 3.42

)

Zurich 3-month deposit
Euro-$ rate (covered)

II. Price of gold

(Friday, Aug. 2 )
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3.75
4.65

38.94

Chart 4

(Friday, Aug. 2 )
Treasury bills: Canada 5.82
U, S. 4.86

Spread favor Canada +0.96
Forward Canadian dollar -1.52
Net incentive (Canada +) -0.56
Canadian Finance paper n.a.

Chart 5
(Friday, Aug. 2 )

—0.90
—b.86
—+2,04

U.K. local authority deposit n.a

Treasury bills: U.K.
u.s.

Spread favor U.K.

Chart 6
(Friday, Aug. 2 )

~4.86
~£.20
.82

Treesury bills: U.S,
U.K.
Canada

Interbank loan rate (German)

(July 24 - 31) 3.58

Euro-$ deposit (London) 6.06

Zurich 3-month deposit

(Date: June 15 ) 3.75
Japan Composite rate
(Date: May 31 ) 7.52




H,13
No. 362

Chart 7

U.S. Gov't.(Wed., July 31 )_5.03

- II.b -

/4
ANy

August 2, 1968.

Chart 9

(Friday, Aug. 2 )

Against U.S, dollars:

U.K. War Loan (Thurs.,Ayg. 1)_7.52
German Fed, (Fri.,_pAug. 2 ) _n.a.
Swiss Confed; (Fri.,_July 19)_ n.a.
Canadian Gov't. (Wed.,_ Julyl) _n.a.
Netherlénds Gov't,

(Friday, july 26 ) _6.58
Euro-$ bonds (Fri., Aug. 2 ) _7.62 ‘
U.S. Euro-bonds (__ype 30 ) _1.57
U.S. Corporate Aaa (Jype 30 ) _6.28

Chart 8
(Friday, Aug. 2 )
Dutch Glds. -0.13

Swiss francs+1.52

German marks -0.48 Can. $ +0.77
U.K. £ Ster, -0.25 It, Lire _+0.55

Belgian francs+0.08 Jap. Yens _+0.01

French francs -0.74

Swiss francstl.75

German marks+2.70

£ Sterling

-2.08

Dutch Glds., +1.47
Fr. Francs =-2.39

Can. § -1.52

Against pound sterling:

Swiss francs +3.31 Ger. marks +4.78
U,S. dollars_+1.79
Chart 10

U.S.(____Aug. 2 ) 215.0
Japan (_Aug. 2 ) . n. a.
U.K. (Fri., Aug. 2 ) 267.2
S;-Jitzerland (Fri,. Aug. 2 ) 334.4
Germany (__Aug. 2 ) n. a.
Canada ( July 18 ) n. a.

For descriptions and sources of data, see Special Supplement No. 343-§

- dated March 27, 1968.
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