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SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR Per cont
T - B B ) T Above par
2.0
e
}» SWISS FRANC _
! . . .
| fan _
A GERMAN IA.II“ .
A N N .
= 77\ o~ —
R,
~ N g
J/ —
r~ K. STERLING Par
1 | 'vllh,
lu.s.
e —| doltar

— DUTCH GUILDER —
N T T 2 T T I O

ITALIAN LIRA

N WA Ay o ]
\ ; ;

At

\

“&\7*“

— T o
CANADIAN DOLLA

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



Chart 9
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October 21, 196k

tio. 168 II. Latest Figures Plotted In H.13 Chart Series 196k
- Per cent Per cent
Chart 1. per annum ) Chart 5 per annum
" Upper panel - (Friday, October 16, ‘
- except as noted)
(Wednesday,_October 1l )
Treasury bills:
Euro-$ deposit L.%0
: : u.s. 3.56
U.S. certif. of deposit 3.94 -
U.K. k.59
Lower panels —_—
Germany 2.63
(Friday, October 16 ) .
i ’ Canada 3.60
Treasury bills: U.S. 3,56 . —
Swiss 3-month deposits
UK 3,5 (Date;__ Sept, 15 ) 319
Canada 3.49 Euro-§ deposit (London) L .50
Finance Co. paper: U.S. 3.88 A Japan: comp'baite‘rate
: (Date: June 26 ) 7979
Canada L.20 - B
3 Chart 6
Hire-purchase paper, U.K. L,19
Bonds:
-~ . Chart 2
. U.S. govt.
(Friday, October 16 ) (Wed., October 1L ) L.20
Treasury bills: Canada 3.60 U.K. war loan
(Thurs. , October 15 ) 6.23
u.S. :96 )
. German Fed. Railway
Spread favor Canada - +0,0l (Fri., October 16 ) 6.36
Forward Canadian dollar ~0,1l Swiss Confederation
(Fri., October & ) 4210
Net incentive (Canada +) -0.10 October 9 ) L.10
Canadian govt.
Chart 3 (Wed., October 1} ) 5,20
(Friday, Octhber 16) Netherlands govt. perpetual
i (Fri., October 9) 4.81
Treasury bills: U.K. 4,59
U.Ss. . 3,56
Spread favor U.K. +1.03
" Forward pound ) -0.96
Net incentive (U.K. +) +0.07
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