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INTERNATIONAL MONEY MARKET YIELDS FOR U.S. DOLLAR INVESTORS

3.MONTH EURO-DOLLAR DEPOSIT VS. CERTIFICATE OF DEPOSIT
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Chart 2

INTEREST AlIITRAGE UNITED STATES /CANADA

Friday figures ~

Per cent per annum
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Chart 3

Per cont per annum
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Chart 4
INTEREST ARBITRAGE FOR GERMAN COMMERCIAL BANKS

Friday figuras

Per cant per annum
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Chart §
SHORT-TERM INTEREST RATES ¥

Per cont per anavm
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Lhart &
LONG-TERM BOND YIELDS
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Chart 7’
INDUSTRIAL STOCK INDICES
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Chart 8

SPOT EXCHANGE hA'lES - MAJOR CURRENCIES AGAINST U.S. DOLLAR' Par cont
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‘Chart 9

3.MONTH FORWARD EXCHANGE RATES'

Per cant per annum
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H,13
¢ No, 179 « January 21, 1965
II, Latest Figures Plotted In H.13 Chart Series
Per cent Per cent %
Chart 1 per_annum Chart S per annum :
A Upper_panel (Priday, Jan. 15 ,
i except as note
(Wednesday,_ Jan, 13 ) N i
Treasury bills: ¥
Euro-$ deposit .50
- " ous, 3.74
U.S. certif. of deposit bk *
UK 6olily i
Lower panels :
. Germany 2,63
(Friday, _Jan, 15 ) :
Canada 3,73
Treasury bills: U.S. 3.2
Swiss 3-month deposits
u.K. 3,75 (Date: Dec, 15 ) 3.75
Canada + 61 Buro-$§ deposit (London) Iy
Finance Co. paper: U.S. 4,12 Japan: ¢S°.po.12t; rate 86 ¢
Date: eet- ) 7.9
Canada |;,00 (
Chart 6
Hire-purchase paper, U.K. Lako -
Bonds:
Chart 2
U.S. govt.
(Priday,__Jan, 15 ) (Wed,, Jan, 13 ) L9
- Treasury bills: Canada 3,23 U.K. war loan
. (Thurs. Jan. 1l ) 6,50
u.s. 3,7l o
German Fed. Railway
Spread favor Canads -Q.0L (Pri., Jan, 15 ) 6.52
Forward Canadian dollar ~0,20 Swiss Confederation

(Pri., Jan, 8 ) Lol

Canadian govt.

Net incentive (Canada +) -0,21

Chart 3 (Wed., , Jan, 13 ) 1,98
(Friday,_ Jan. 15 )
- Netherlands Government
Treasury bills: U.K. 6Ll Perpetual
(Thurs,, Dec, 31 ) 5,00
U. 8. 32L
Spread favor U.K. 2279
Forward pound -2,71
Net incentive (U.K. +) -0,01

For desctlgtion ﬁ sources of data see special annex to H. 13 Number 164,
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