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Chart 8A 

SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR 
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October 23, 1968 

H. 13 
No. 373 I I . a . L a t e s t F i g u r e s P l o t t e d in H. 13 S e r i e s 

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

Cha r t 1 

Upper P a n e l s (Wednesday, 

Euro-$ d e p o s i t 

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

Lower P a n e l s (Wednesday, 

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

F e d e r a l Funds 

Char t 2A 

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

Upper Pane l C a l l 

T . n t j p r P a n e l 

6 .44 

5 .97 

Oct . 16 

6, .45 

5. ,90 

Oct . 18 

6. 25 

6. 56 

6. 50 

6. 50 

30-day 

90-day 

180-day 

Cha r t 2B 

H i r e - P u r c h a s e ( Oct . 11 ) 6.00 

Local A u t h o r i t y ( O c t . 11 ) 5 .87 

Euro-$ d e p o s i t ( Oct . 11 ) 6 .56 

Char t 3 

I . Upper Panel (Pe r iod : Oct . 1 6 - 2 3 ) 

I n t e r b a n k Loan (mid -po in t ) 4. 75 

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

Lower Panel ( d a t e : Oct . 16-23) 

Zur i ch 3-mo. d e p o s i t 4 .00 

Char t 4 

( F r i d a y , Oct . 18 ) 

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 

Char t 5A 
( F r i d a y , Oct . 16 ) 

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 

Upper Pane l ( F r i d a y , Oct . 18 ) 

T reasu ry B i l l s U.S. 
U.K. 
Canada 

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

Lower Panel 

German I n t e r b a n k loan r a t e 
( O c t . 16-23 ) 

Zur i ch 3-month d e p o s i t ( O c t . 1 6 ) 

Japan Composite Ra te ( Aug. 30 ) 

U.S. T reasu ry b i l l s ( Oc t . 18 ) 

5 .47 

5.30 
+0 .17 

- 0 . 4 5 

- 0 . 2 8 

6.00 

7 .31 

6 .35 
5 .30 

+1.05 

- 1 . 3 8 

- 0 . 2 8 

5.30 
6 .35 
5 .47 

6.50 

4 .75 

4 .00 

7.49. 

5,3Q 

Euro-$ rate (covered) ( Oct. 23) 5 . 9 9 

I I . Price of Gold (London) 3 9 . 1 4 

(average-week ended Oct. 18 ) 

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



October 23, 1968 

H. 13 
No. 373 

Cha r t 7 

Upper Pane l 

U.S. G o v ' t . (Wed. , Oct . 16 ) 5 . 35 

N e t h e r l a n d s Govt. ( F r i . , Oct. 11) 6 .48 

Canadian G o v ' t . (Wed., Oct . 16 ) 7.00 

Swiss G o v ' t . Composite 
( F r i . , Oct . 18) 4 . 3 7 

Middle Pane l 

German Fed. , ( F r i . , Oct . 18) 6 .21 

U.K. War Loan (Thus. , Oct . 17) 7.59 

Euro-$ bonds ( F r i . , Oct , 18 ) 7 .56 

Lower Pane l 

U.S. Euro-bonds ( Sep 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 . 18 ) 

Upper Pane l 

Swiss f r a n c s +1.80 

German marks +0 .37 
U.K. £ s t e r l i n g - 0 . 4 5 

Lower Pane l 

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

Dutch g u i l d e r s ~0» 63 

J apanese yens +0 .41 

Char t 8B 
(Friday, Oct. 18 ) 

Belg ian f r a n c s - 0 . 7 3 
Canadian d o l l a r s » +0 .78 
I t a l i a n l i r a 4-0. 23 

I I . b 

Char t 9A 

( F r i d a y , Oct . 18 ) 
Aga ins t U.S. d o l l a r s 
Upper Panel 
Swiss f r a n c s +0 .47 

German marks +2 . 4 1 

£ s t e r l i n g - 1 . 4 3 

Lower Panel 

French f r a n c - 0 .40 

Dutch g u i l d e r +1, .13. 

Canadian d o l l a r "°i ,45 

Char t 9B 
( F r i d a y , Oct . 18 ) 

Agains t pound s t e r l i n g 

Upper Pane l 

German mark +3, .83 

U.S. d o l l a r +1. ,16 

Lower pane l 

Swiss f r a n c +1. 56 

Char t 10 
( Index ; 1958 = 

Upper Pane l 
100) 

U.K. ( Oct . 18 ) 274. 8 

Germany ( Oct . 7 ) 266. 8 
lUCt. i s ) 268. 4 

Switzerland ( Oct. 18 ) 345. 7 

Lower Panel 

U.S. ( Oc t . 18 ) 230. 5 

Canada ( r>rt_ in ) ?19. n 

Japan ( Oct . 18 ) 302. 3 

For descriptions and sources of data, see Special Supplement No. 3 4 3 - S 
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