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Chort 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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{chart 2
LONDON: YIELDS FOR U.S. DOLLAR
'EURO- DOllAR DEPOSIT RATES
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Chart 3

FP -

[INTEREST ARBITRAGE: FRANKFURT/LONDON, ZURICH/LONDON|

FRANKFURT INTERBANK LOAN RATE VS. iONDON EURO-DOLLAR RATE (COVERED)
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Chort 4
INTEREST ARBITRAGE, UNITED STATES/CANADA
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Chart 5

INTEREST ARBITRAGE, NEW YORK/LONDON
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Chart 6

SHORT-TERM INTEREST RATES *

Per cent per onnum
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‘Chart 7
'LONG-TERM BOND YIELDS

Waeekly figures
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Chart 8

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

3-MONTH FORWARD EXCHANGE RATES

AGAINST U.S. DOLLARS—NEW YORK
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Chor 10

INDUSTRIAL STOCK INDICES
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H.13 December 21, 1966
No. 279 17 Latest Figures Plotted in H.13 Chert Series, 1966
(all figures per cent per snnum,
Chart 1 Chart S
Upper Panel (Wednesday, _Dec. i ) (Yriday, _Dec. 16)
Euro-$ Deposit 6.62 Treasury bills: U.K. _6.47
- A uv.s. %88
U.S.. certif. of deposit .65
- Spread favor U.K. +1.59
Lower Panel (Friday, _Dec. 16 ) : L —
- ’ o “Eorward pound -0.59 -
Finance co.. paper: U.8, —2288 .
Canada 6.87 Net incentive (U.K. +) +1,00-
Hire-purchase paper, U.K. 697, ) I
rt 2 Chart 6
(Priday, _ 2. i6) (Pridey, _ Dec. 16
Ruro-$ deposits:. ‘ Treasury bills: U.S. 4, 88
: U.K. 6.47
Call 6. .2 90-day 6,75 Canada 4,94
7-day 625 180-day - _6.75 . v
30-day 6.88 ] _ Interbank losn rate (Cermen) 7,12
(Dec. -7
Hire-purchase psper: 6.90 Euro-$ deposit (London) ’ 6.75
(Dec. 9) . :
Local-suthority deposit 6.6} Zurich 3-mwo. depoltc .
(Dec. 9) . (Date: Moz, 1D ) . 425
Chart 3 . Japan composit rate
Upper Psnel (Period: (Date: Sent. 30 ) 7. 42
Interbank losn (mid-point) 7,12 Chart 7
Euro-$ deposit (average) 7,13 U.8. Gov't. (Wed., _Do:. 14) _4.69
Lower Panel (Date: __Yov. 15 ) U.K. Var Losa (Thurs., 2° 5) 6.90
Zurich 3-mo. deposit 4. 25 German Fed. (Fri., Do-. 2 ) 7.80
Price of gold 35171 Sviss Confed. (Fri., Do:. 9) 4.18"
(Pridey, _Dec. 9 ) ’ i
: : Cansdian Gov't. (Wed., 2.1 . __5.97
. Chn't A : C : :
2 (Priday, __Do., i6 ) Netherlands Gov't perpetual 3%
[ (Priday,. De.. 2 ) 6.00
% :Treasury bills: Canada 4,94
& v.s. Ty Puro-§ bonds (Fri., Dec. 16) _ 6.38
Spread favor Canada +0.06
- Yor descriptions snd sources of datas,
“i Torward Canadian §. ‘2033 see special supplement to H.13,
I . Number 239, March 16, 1966.
¢ Net incentive (Canads +) o +0.39
H .
5‘, Csnadian finance paper 6.50
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