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Chart 1

IN'ERNATIONAL MONEY MARKET YIELDS FOR U.S. DOLLAR INVESTORS

3. MONTH EURO DOlLAR DEPOSlT VS CERTIFICATE OF DEPOSIT
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vhart 2

INTEREST ARBITRAGE, UNITED STATES /CANADA
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Chart 3
INTEREST ARBITRAGE, NEW YORK/LONDON
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Chart 4
INTEREST ARBITRAGE FOR GERMAN COMMERCIAI. BA
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Chart 5
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Chart 6

LONG-TERM BOND YIELDS

Per cen! per annum
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'INDUSTRIAL STOCK INDICES . 1938 —100
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Chart 8

SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR Per cont
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Chart 9

3.MONTH FORWARD EXCHANGE RATES
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No. 178 January 13, 1965
1T, Latest Figures Plotted In H.13 Chart Series, 1965
Per cent Per cent
Chart 1 per_annum Chart 5 per_annum
Upper panel (Friday, Jan, 8

’
except as noted)

(Wednesday, Jan. 6 )
Treasury bills:

Euro-$ deposit L.56
U.S. 3:77
U.S. certif. of deposit 4.15 _—

|
o~
£

U.K.
Lower panels
t ’ Germany 2,63
(Friday, Jan, 8 )
Canada 3:71
Treasury bills: U.S. 3.79
Swiss 3-month deposits*
U.K. 3.80 (Date: Dec, 15 ) 3.75
Canada 3,67 Euro-$ deposit (London) L.50
»Finance Co. paper: U.S. Ls12 Japan: composite rate
(Date:_Sept. 25 ) 7.986
. Canada 100 P
» Chart 6
Hire-purchase paper, U.K. 5.00 N
. Bonds:
Chart 2
U.S. govt.
(Friday, Jan. 8 (Wed,, Jan, 6 ) L.20
Treasury bills; Canada 3,71 U.K. war loan
(Thurs., dan. 7 ) 6.2
U.S. 3.77
German Fed. Railway
Spread favor Canada -0,06 (Fri., Jan, ) 6.36
Forward Canadian dollar <0,1 Swiss Confederation
(Fri., __ Dec.1l ) L.ob
Net incentive (Canada +) 0,20
Canadian govt.
Chart 3 (Wed., - Jan. 6 ) L.97
(Friday, Jan: 8 ) Netherlands Government
e Perpetual
Treasury bills: U.K. 6.l (Thurs ., Dec. 2 ) 5.00
U.S. 3.77 )
Additional rates:
Spread favor U.K. +2.67 *
P ' Eﬁon,, II\\;OV. gé )) ;:7
on. oV, .68
Forvard pound 2.6 (Mon.,”Dec.7 ) 37
Net incentive (U.K. +) +0.06
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