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SPOT EXCHANGE RATES - MAJOR CURRENCIES AGANST US. DOLLAR
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3-MONTH FORWARD EXCHANGE - MAJOR CURRIENCIES AGANIST UUS. DOLLAR
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3-MONTH FORWARD EXCHANGE - MAJOR CURRENCIES AGAMST US. DOLLAR
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3-MONTH FORWARD EXCHANGE - MAJOR CURRENCIES AGAINST U.K. POUND
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Chart 38

3-MONTH FORWARD EXCHANGE - MAJOR CURRENCIES AGARIST UK POUND
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CALL MONEY RATES

DOLLAR FUNDS

Weekly averages Per cent per annum
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CALL MONEY RATES
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LONDON: EURO-DOLLAR DEPOSIT RATES

Friday figures
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NEW YORK-LONDON: YIELDS ON U.S. DOLLAR FUNDS
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NEW YORK-LONDON: COST OF U.S. DOLLAR FUNDS

3-MONTH DOLLAR DEPOSIT RATES—PRIMARY MARKETY
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HIRE PURCHASE AND EURO-DOLLAR RATES

LONDON: COVERED YIELDS ON U.S. DOLLAR FUNDS
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LONDON: COVERED YIELDS ON U.S. DOLLAR FUNDS
LOCAL AUTHORITY AND EURO-DOLLAR RATES
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INTEREST ARBITRAGE: UNITED STATES AND UNITED KINGDOM
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! INTEREST ARBITRAGE: UNMITED STATES AND UNITED KINGDOM
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FRANKFURT INTERBANK LOAN RATE VS. LONDON EURO-DOLLAR RATE
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3-MONTH INTEREST ARBITRAGE: UNITED STATES - CANADA
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Chart 128

SELECTED SHORT-TERM INTEREST RATES *

Per cont per snaum
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LONG-TERM BOND YIELDS

Weekly figures

Per cent per annum
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Cﬁ% December 6, 1962 :
?&% H.13 IV. SELECTED CENTRAL BANK DISCOUNT RATES
No 587
Country Current Rate In Effect Since Previous Rate In Effect Since
E.EC.:
Belgium 4.5 November 22, '72, 4,0 March 2, 19
France 7.50 ovember X, 1972, 6.50 Nov. 2, 1972
Germany 4.50 " " " 4.00 " " "
Htaly k.0 April 10, 1972 L.5 Oct. 1k, 1972
Netherlands 4.0 Noveaber 3, 1972 3.0 Sept. 8, 1972
Switzerland 3.75 Sept. 15, 1969 3.0 July 10, 1967
-
United Kingdom 7.75 Dec. 1, 1972 7.50 October 7,1
Canada L.75 Oct. 25, 1971 5.25 Feb. 24, 1971
Japan k.25 June 24, 1972 k.75 April 29, 1971
United States L.50 Dec. 13, 1971 4.75 Nov. 11, 1971

##Effective October 13, 1972, the Bank of England replaced its traditional
Bank Rate with a fluctuating "minimum lending rate™ based on average Treasury
bill tender rate. Decembe: t. 1972 .... 7.75
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LATEST FIGURES PLOTTED ON THE CHARTS

Chart Panel Sesies Date Rate
1A Uppes Swiss franc Dec. 1 +1.710
. U.K. pound Actual Rate " 235.10
Lower French franc " 41,255
Japanese yen " 42,281
18 Upper Belgian franc " +1.7346
Halian lire » <0,521
Lower Canadian dollar Actusl Rate " 100.76
German mark " +0.869
Dutch guilder " +0,542
2A German mark " +0.90
Swiss franc " 5
U.K. pound " «2.95
28 Upper Dutch guilder " +1.17
Canadian dollar - o
French franc " -1.45
Lower Japanese yen "
3A Geman mark Mov. 24 +3.99
U.S. dollar " +2.46
38 Swiss franc " +2.9%
French franc " +1.45
4 Gold grice, U.S. dollar per ounce Dec. 1 63.76
5A Upper Ovemight Euro-S d Bov. 29 4.76
Federal Funds " 5,03
Middfe Differential " =0,27
Lower Euwro-currencies:
Euro DM Nov. 2 4.20
Ewro Swiss Fr. " 2.90
58 Upper Japan, Unconditional Money . &£.25
U.K., 2-day Local Author. Deps. " 7.62
Canada, Day-to-day Loans ¥ov, 22 3.70
Lower France, Day-to-Day Money Dec, 1 6.88
- Germany, Call Money - 7.58
- Netherlands. Call Money Mov, 24 2.78
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http:/fraser.stlouisfed.orgl ~

Federal Reserve Bank of St. Louis




| AP0

-3
-
Chart Panel Series Date Rate
. bA Euo§ 7-Day Rate Dec. 1 5.12
Eur-§ 1-month Rate " 6.31
68 Eurn-$ 3-month Rate - 6.06
Euro-$ 6-month Rate " 6.25
7A Upper Euro-$ 3-month Deposits Nov. 29 5.9
U.S. Certificate of Deposits " 5.18
Lower Differential " 4026
78 Upper Euro-§ 3-month Deposits " 5.9
Euro§ 3-month Deposits (Adj.) " 7.42
" U.S. C.. ificate of Deposits (Adj.) " 5.47
Lower Differential: on Adj. Euro-$ Deposits " 1,95
on Unadj. Euro-$ Degosits “ 40,47
8A Upper Euro-§ 3-month Deposits Nov, 17 | 5,81
3 b 5,32
Lower _ Differential " 0,49
88 Upper Euro-$ 3-month Deposits " 5.81
Local Authority Deposits (covered) ™ 5,20
Lower Differential - 0,61
9A U.S. Treasury Bill rate Dee. 1 | 4,82
U.K. Treasury Bill rate " 7,05
Local Authority Deposit (uncovered) Nov. 2% 8,06
98 Upper Seread (+= favor London) Dec. 1 42,23
3month Forward Pound w > 93
Lower Net Incentive (+= favor London) - -0.70
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Chart Panel Sesies Date Rste
Geamgn intabask | ogn cale - 8,12
7Y S——
Lower Difigeantisl - 4+3 !z
108 Vgper Exs-§ Daposits (covasadd - 5.10
Suiss Gepasit rate - ey
(r 4 Diigeentist -
1 Yppar Canafise Fiagace Papes 2 1 5 12
U.S. Teasmey Bitl cate - .82
Canadiss Tosamuy Giil cote - ’m
.5 Priae Fiasnce paper
(ast plotiedt - 5.13
Secend Bill cate difisantist - 1,20
Forased Canadisn dolisr - 40,12
Thisd Nt incontive en bilts - -1.08
Sotten et incontive on Fingace Paper - 0,12
124 Upper U.K. Tocasuy Bill rate Pec, 1 795
U.S. Treasuey Bill cate - §.82
rale
Gomugn (nteshank Lose _Nov, 29 812
Lower Japanese Average rate 6811
Canadisn Treaswy 8ill rate Beec. 1 3.62
Swiss 3-menth Deposit rate Nov, 29 4,00
U.S. Tresswry Bill rate
Bec, 1 482
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Chart Panel Series Date Rate
13 Upper Netheriands o, 2 7.05
Canata Mo, 22 6,61
United States  Eev. 2 5. 95
Switzerdand < 2
Niddie Germany ¥ov. 7 Mov. Mov. 23 [8.37 8.39 8.4
United Kingdom Nov. 2% 9.65
Lower U.S. Corp. Dollar % P October 7,89
U-S. Com. DM Eurobond serges ¥ . 6.85
U.S. Comp. A2a bonds " 7.21
u Upper Switzeriand Dec. 1 492.6_
*
Gemany : Nov. 23 291,8
ited States
Und Dec, 1 264,26
Middle Ullitﬁd KW " 2:5 zn
Canada Nov. 23 273.86
Lower | ** Japan | mov, 25 799.22
United States Dec. 1 264.24

* New — Average yield of ALL German Public Authorities bonds made as of banking key days.

*¢ Beginning week ended September 5, 1970, the Japanese index plotted is that of all indestrial and other stocks
on the First Section of the Tokyo Stock Exchange.
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