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Chart 1
NEW YORK, LONDON, MONTREAL:

YIELDS FOR U.S. DOLLAR INVESTORS ON 3-MONTH FUNDS
DOLLAR DEPOSIT RATES: NEW YORK-LONDON
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Chort 2

LONDON: YIELDS FOR U.S. DOLLAR INVESTORS ON 3-MONTH FUNDS
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Chart 3

INTEREST ARBITRAGE: FRANKFURT/LONDON, ZURICH/LONDON
FRANKFURT INTERBANK LOAN RATE VS. LONDON EURO-DOLLAR RATE (COVERED)
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Chart 4
INTEREST ARBITRAGE, UNITED STA ES/CANADA
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Chant §
INTEREST ARBITRAGE, NE

Fridoy figures
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Chort 6

SHORT-TERM INTEREST RATES *
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‘Chart 7

'LONG-TERM BOND YIELDS

Weekly figures
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Chart 8
'SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR bar cont
. Above por
- [ I T T T 1.6
lo SWISS FRANC | i
AN
// \ 1.2
\ \V 5
‘\Tl/ .8
LN T~ AL l -
o v g
: - -} "v .4
GE | N~
B J | N T
1 ! / b
H us
i H - i dollar
N \‘\l\x
AN NN Ly, R P
| P.x. STERLING ANTASE
| Ll Lt L 1_1

I S S I S

T i f
| FRENCH FRANC

N e T N

l

BELGIAN FRANC

ITALIAN I.IRA

Balow por

Above por

4

Par

dollar

4

Balow par

Above por

4

Par
with

1

|
JAPANESE YEN

LLJILIL‘{II

itized for FRASER
http:Mfraser.stlouisfed.org/
Federal Reserve Bank of St. Louis

L] ) s
1965

u ) s o

us
dollar

4

1.2

Below par

s o



Chart 9
3-MONTH FORWARD EXCHANGE RATES

AGAINST U.S. DOLLARS—NEW YORK
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Chart 10

-INDUSTRIAL STOCK INDICES
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Latest Figures Plotted in H.13 Chart Series, 196:.

(d1l figures per cent per annum)
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For descriptions and sources of data,
see special supplement to H.13,
Number 239, March 16, 1966.





