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Chart 14

SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST US. DOLLAR
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Chart 18
SPOT EXCHANGE RATE - MAJOR CURRENCIES AGMNST US. DOLLAR
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Chart 24

3-MONTH FORWARD EXCHANGE - MAJOR CURRENCES AGAMIST US. DOLLAR
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Chart 28

3-M0NTH FORWARD EXCHANGE - MASOR CURRENCES AGANST U.S. DOLLAR

Per cent per annum
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Chart 3¢

3-MONTH FORWARD EXCHANGE - MAJOR CURRENCIES AGAINST UK. POUND
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Chart 38

3-MONTH FORWARD EXCHANGE - MAJOR CURRENCIES AGAMNST UK. POUND

Per cent per anaum
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Chart 4
GOLD PRICE IN LONDON. 12.5 Kg BARS
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Chart 5A°

CALL MONEY RATES
DOLLAR FUNDS
Weeskly averages 1508 Per cent per annum
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Chart 58
CALL MONMEY RATES
SELECTED FOREIGN AND £EC CURRENCIES
Friday figures Per cent per annum
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Chart 68

Frday figures
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Chant 74

SEN YORK-AOMDON: YIELDS ON US. DOLLAR FUMDS

340NTH DOLLAR DEPOSIT RATES—SECONDARY MARKET
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Chart 78

NEW YORKAONDOM: COST OF US. DOLLAR FUNDS
3400MTH DOLLAR DEPOSIT RATES—PRIMARY MARKEY
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LONDON: COVERED YIELDS O US. DOLLAK FUMDS
HIRE PURCHASE /STERLING CD's vs EURD-DOLLAR RATES
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Chart 88

LONDON: COVERED YIELDS ON US. DOLLAR FUNDS

LOCAL AUTHORITY AND EUR0-DOLLAR RATES
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WTEREST ARBITRAGE . UNITED KINGDOM AND UNITED STATES
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Cuart 96
TEREST AMRITRAGE : WANTED KINGDOM AND UMTED STATES
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3MONTH FUNDS INTEREST ARBITRAGE: EURO-DOLLAR - GERMAN MARK
“RANKZURT INTERBANK LOAN RATE vS LONDON EURO-DOLLAR RATE
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340NTH FUNDS INTEREST ARBITRAGE : EURO-DOLLAR - SISS FRANC
ZURICH DEPOSIT RATE VvS. LONDON EURO-DOLLAR RATE
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Chart 1]
3-MONTH INTEREST ARBITRAGE: CANADA - UMITED STATES
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SELECTED SHORT-TERM INTEREST RATES®
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LONG-TERM SOND YIELDS
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Chart 12

NOUSTRIAL STOCK INDEXES

Ratio scale. 1958100 Ratio scale, 1956100
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June 13, 1973

H.13 V. SELECTED CENTRAL BANK DISCOUMT RATES

No. 614

r A

| Country Curvent Rate in Effect Siace Previgus Rale in Effect Siace
££C.:

Beigian 5.5 Mey 10, 1973 5.0 pec. 21, 1973
Frampe 7.50 yov. 30, 1972 6.50 Sov. 2, 1972
Gemsany 7.00 Juoe 1, 1973 6.0 Mey 3, 1973
tHaly 4.0 Apr. 10, 1972 4.5 Oct. 14, 1972
Setheriangs 4.5 June 1, 1973 4.0 sov. 3, 1972
**[inited

T e 8.50 Mer. 1, 1973 875 Jeu. 19, 197
Switacriand 4.50 Jan. 1, 1973 275 sept. 15, 1972|
Uniter Kingdem

Lanada 6.25 Juse 10, 1973 5.75 Moy 14, 1973
Jagan 5.50 Msy 30, 1973 5.00 Apr. 2, 1973
United States 6.00 May 11, 1973 5.75 Apr. 23, 1973

*xgffective October 13, 1972, the Benk of Englsnd replsced its traditionsl
Bank Rete with 2 fluctuating "minisw lending rete’ bssed on aversge
Treasury bill tender rste. Jsnuary 19, 1973 ... 8.75
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LATESY FIGURES PLOTTED ON THE CHARTS

] Chart Panel Series Date Rate
1A Upper Swiss franc * Juns 8 32.6620
UK. pound & - .
Lower Feeach frang - %;&”
Jaganese yeot - .
18 Upper Belgian frasc & “ 2,.6626
Kalian lises - I
Lower Canadisa doliar & ~ 100.2100
Genmas mark & - 28,1260
Dutch guilders: “ 36,9760
A German mack “ 43,46
Swiss fraoc - 3.9
UK. pound “ =3
28 Upper Dutch guilder “ .92
Canadian doitar - 140
Freach franc “ “.09
Lower Japanese yen “ Y
34 Genman mark “ —
U S. doltar - T2
38 Swiss fraoc " 4,66
French franc ! “ 208 |
!
4 Gold grice, U.S. doliar per ounce “ 121.%5
S5A Usper Ovemight Euro-S deposits | Jume 6 1.45
Federal Funds 1 : 8.43 ]
Siddle | Diffesential - -0.93
Lower ' Ewrocumencies
: Euro DM 2,31 9,00
- Euro Swiss Fr. Jun, 1, 8 [2.25 9%
58 Upper | Japan Unconditional fioaey Sune 2 6.50
U.K.. 2day Local Author. Deps. June 1 9,06
| Canada. Day-tolay Loans %’”’7 4,60 N
Lower | Trance, Day-0-Day loney 7.4
% . Call tioney
Wetheriands Call Money Sune 6 3.2

L -
Siggily swexnge of daily cestified nsov retes by the Folorsl Reserve Seuk of few York,
These votes sxe sot pletted.
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Chart Panel Series Date Rale
o 30 : Rate Jupe 8 8.25
§ Euro-$ 1-month Rate " 8.69
= o8 Euro-$ 3-month Rate " 8.75
Euro-$ 6-month Rate “ 8.75
1A Upper Euro-$ 3-month Deposits Juge 6 8,56
U.S. Certificate of Deposits " 7.98
L ower Differential - 4058
: }‘ Upper Euro-$ 3-month Degosits " 8.56
: 1 Euro-$ 3-month Degosits (Adj.) “ 10.70 :
i - ' i .‘ ” g a
! ‘ U.S. Certificate of Deposits (Adj.) :
]: Lower Differential: on Adj. Euro-3 Deposits o 12,41 v
| 3 on Unadj. Euro-S Degosits - :
Lo T Euro-S 3-month Deposi 2 Liﬁ 8.3 |
[ s Mey 18, 25 |8.50r  8.78c]|
| » .. -, L
| Sterling CD's (coweved) Mey 18, 25 |7.589r 71.60r |
- e
Lower | Difiesential May :; I 08 _4-731'
oE Usper are-$ Smonth Degosits By 4. 11 [8.28c 8.3
Locai Authonity Deposits (covered) May 4, 11 740 7.62r
Lower Differentia! Moy 4, 11 +0.88 -9.72r ""
— 123 20 |
94 U.S. Treasury Bil! rate :
L _Jume 8 | 7.02
o L.« Treasury Bill rate 4 N J 3
Lota’ Authority Depositt (uncovered! p 1 9.25
9% Lpper Spread (+= {avor London® 5 8 .0
S-month Formarnd Pound ﬁ; o _
Lower fiet incentive (+= favor Longon’ : ,
. . | “am
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Chart Panel Sesies Date Rate
104 Upper Ewo-§ Dapesits (covessd) Sune 6 5.0
Gomgs intotonk Logn cale . 16.00
Lewer Difigegutisl - 8,51
108 Usper Euo-S Daposits (covesed) - 250
Swiss Dagosit cate - 2.58
Lomar Diflonsutisl w -ta
u Upper Canadis Fiagace Prpes Jameb 563
U.S. Tocasuuy Gitl cate - 7,82
Canafise Tecamey Gl cale - 5,11

U.S. Prime Fingace paper

Gust glgtiadd - 7.25
Secend Bill cate difigegatisl - ,’);
Famped Conpisn detier - 428
Thing et incestive on bitts - 0.53
Setien Slet incentive an Fingace Paper - 9.2
124 Upper UK Tocamuy Bill cate - 7.06
U.S. Yoenmey Silt este - 1.02
Gomgn intehank Logn cate Suse 1 1%.00
Lower Japanese Avetage cale Asstl $.756
Canadign Teoasusy Silt cate _Jwme 8 PR
U.S. Teenmuy Bifl cate - 2
128 Eus0-5 Daposits - 875
Swiss 3-wenth Daposit cate - 2,50
U.S. Yessmey Silt cate - 7.0
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[ Chant 1‘ Panel Sevies Date Rate
LB | Lier Setheriands e £ 7.3
Canariz Mey 30 7.72
“United States Jume 1 696
r Sevitneriand v 18 S0
! [ Gemmany Mew 17 927
| atied Klopter e 1 1016
;F Lower US. Cow. Doliar Euphants o p0rgy s
| [ US. Com. DM Euhents o, .96
( | US. Comp. Aza hends ;’I ;=
. ;' Upwer Switzeriand Juse 1 393.9
3‘ Gemmany Mey 30 296.8
! United Stales Juse 8 238.54
ﬁliﬁk United Kiagsiom M 271.28
L Canaea Myl | 252 |
e Jme2 | 82916
United States e & 26,54

P2

Mvigldmsdac:edmmm-muymuuﬁuﬂhmmm.

hat wmmws 197D, the Japanese indlex plotied is that of all ingustrial and other stocks
0 the First Section of the Tokyo Stock Exchange.
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