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NEW Y O R K - L O N D O N : YIKLDS O N U . S . DOLLAR F U N D S 
3 - M O N T H DOLLAR DEPOSIT RATES 
Wednesday figures Per cent per annum 

E U R O - D O L L A R D E P O S I T 

U . S . C E R T I F I C A T E OF D E P O S I T 

EURO DOLLAR OVER U . S . C E R T I F I C A T E OF D E P O S I T 
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L O N D O N ; YIELDS FOR U . S . D O L L A R I N V E S T O R S O N 3 - M O N T H F U N D S 

HIRE PURCHASE A N D L O C A L A U T H O R I T Y DEPOSIT RATES ( c o v e r e d ) 
Friday figures 
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I N T E R S ! A R B I T R A G E , U N I T E D STATES / C A N A D A 
Friday figures Per cent per annum 

3 - M O N T H TREASURY BILL RATES 
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I UNITED S T A T E S 
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C h a r t 8A 

SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR 
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Char t 9B 

3-MONTH FORWARD EXCHANGE RATE 
AGAINST POUND STERLING-LONDON 
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H. 13 
No.372 

October 16, 1968. 
I I . a . L a t e s t F i g u r e s P l o t t e d i n H. 13 S e r i e s 

( a l l f i g u r e s i n pe r c e n t pe r annum) 

C h a r t 1 

Upper Pane l s (Wednesday, Oct . 9 ) 

Euro-$ d e p o s i t 6 . 3 1 

U.S. c e r t i f . of d e p o s i t 5. 82 

Lower P a n e l s (Wednesday, Oct . 9 ) 

C a l l Euro-$ d e p o s i t 6. 20 

F e d e r a l Funds 

Char t 2A 

5 .90 

Euro-$ d e p o s i t s ( F r i d a y , Oct . 11 ) 

Upper Pane l C a l l 6 .38 

30-day 6 .52 

T.nwpr Panel 9 0 - d a y 6 . 4 4 

180-day 6 .50 

Cha r t 2B 

H i r e - P u r c h a s e ( Oct . 4 ) 6 .10 

Loca l A u t h o r i t y ( Oct . 4 ) 5 .92 

Euro-$ d e p o s i t ( Oct . 4 ) 6 .38 

Char t 3 

I . Upper Pane l ( P e r i o d : Oct . 8-15 ) 

I n t e r b a n k Loan ( m i d - p o i n t ) 4 . 7 5 

Euro-$ d e p o s i t s ( ave rage ) 4 . 0 1 

Lower Pane l ( d a t e : Oct . 15 ) 

Zu r i ch 3-mo. d e p o s i t (pet. 9) 4 . 00 

Euro-$ r a t e (covered) (Oc t . 15) 6 .20 

I I . P r i c e of Gold (London) 39.32 
(average-week ended Oct. 11 ) 

Cha r t 4 

( F r i d a y , Oct . 11 

T r e a s u r y b i l l s : Canada 
U.S. 

Spread ( f a v o r Canada +) 

Forward Canadian d o l l a r 

Net i n c e n t i v e (Canada +) 

Canadian F inance paper 

5 . 4 6 

5 ,25 
+0.21 

- 0 . 4 1 

- 0 . 2 0 

6 .00 

Char t 5A 
( F r i d a y , Oct . 1 1 ) 

U.K. Loca l A u t h o r i t y d e p o s i t 

T reasu ry b i l l s : U.K. 
U.S. 

Char t 5B 

Spread ( f a v o r U.K. +) 

Forward r a t e 
Net i n c e n t i v e (U.K. +) 

Char t 6 

7 . 3 1 

6 ,35 
5 ,25 

+ 1 . 1 0 

- 1 . 3 9 
- 0 . 2 9 

Upper Pane l (F r iday 

T rea su ry B i l l s 

Oct . 11 ) 

U.S. 
U.K. 
Canada 

5 .25 
6 ,35 
5 .46 

6 .44 Euro-$ d e p o s i t (London) 

Lower Pane l 

German I n t e r b a n k loan r a t e 
( O c t . 8 -15 ) 

Zu r i ch 3-month d e p o s i t ( O c t . 9 ) 4 . 0 0 

Japan Composite Ra te (Aug. 30 ) 7 .49 

U.S. T reasu ry b i l l s ( O c t . 11 ) 5 .25 

4 . 7 5 
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H. 13 
No. 372 

C h a r t 7 

Upper Pane l 

U.S. G o v ' t . (Wed. , Oct . 9 ) 5 . 3 1 

N e t h e r l a n d s Govt. ( F r i . , Oct . 4) 6 .46 

Canadian G o v ' t . (Wed. , Oct . 9 ) 7 .03 

Swiss G o v ' t . Composite 
( F r i . , Oct . 1 1 ) 4 .37 

Middle Pane l 

German F e d . , ( F r i . , Oct . 11 ) 21 

U.K. War Loan (Thus. , Oct . 3) 7. 54 

Euro-$ bonds ( F r i . , Oct . 1 1 ) 7. 56 

Lower Pane l 

U.S. Euro-bonds ( S e p t . 30 ) 7 .14 

U.S. C o r p o r a t e Aaa ( S e p t . 30 ) 5. 97 

Char t 8A 
( F r i d a y , Oct . 11 ) 

Upper Pane l 

Swiss f r a n c s +1 .79 

German marks +0 .36 
U.K. £ s t e r l i n g - 0 . 4 7 

Lower Pane l 

French f r a n c s - 0 . 7 5 

Dutch g u i l d e r s - p . 5 3 

J a p a n e s e yens -bp. 36 
Char t 8B 

( F r i d a y , "Oct. 11 ) 

B e l g i a n f r a n c s ~Q- 65 
Canadian d o l l a r s +0 .67 
I t a l i a n l i r a +0. 35 

• b October 16, 1968. 

Cha r t 9A 

( F r i d a y , 0 c t > 1 1 ) 
Aga ins t U.S. d o l l a r s 
Upper Pane l 

Swiss f r a n c s +0. 51 

German marks +2 .46 

£ s t e r l i n g - 1 . 3 9 

Lower Pane l 

French f r a n c - 0 . 6 0 

Dutch g u i l d e r +1 .16 

Canadian d o l l a r , n 

Char t 9B 
( F r i d a y , Oct . 11 ) 

Agains t pound s t e r l i n g 

Upper Pane l 

German mark 

U.S. d o l l a r 

Lower pane l 

Swiss f r a n c 

Char t 10 
( Index ; 1958 = 

Upper Pane l 

U.K. ( F r i d a y , Oct . 11 ) 

Germany ( S e p t . 30 ) 

S w i t z e r l a n d ( Oct . 11 ) 

Lower Panel 

U.S. ( Oct . 11 ) 

Canada ( Oct . 3 ) 

Japan ( Oct . 11 ) 

+ 3 . 5 2 

+ 1 . 2 5 

+1. 67 

100) 

267.7 

261.4 

344.7 

229.5 

219.8 

311 .2 
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