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_Chort 1
NEW YORK, LONDON, MONTREAL:

YIELDS FOR U.S. DOLLAR INVESTORS ON 3-MONTH FUNDS .
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{chart 2

LONDON: YIELDS FOR U.S. DOLLAR INVESTORS ON 3-MONTH FUNDS
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Chart 3
|INTEREST ARBITRAGE: FRANKFURT/LONDON, ZURICH/LONDON]|
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Chort 4
INTEREST ARBITRAGE, UNITED STATES/CANADA

Friday Figures

Per cont per annum
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Chort 5

INTEREST ARBITRAGE, NEW YORK/LONDON

Friday figures
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Chart &
SHORT-TERM INTEREST RATES "

Per_cent per annum
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'Chant 7.
ILONG-TERM BOND YIELDS
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SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR

Per cont
Above par

I l [ [ 16

L SWISS FRANC 4
o i N 12
\»/ — 8

N —~— -

t/l' NS -’\"\"/\“\VI "~‘P\ /.,/ A

f—rt \ / 4
GERMAN MARK \ N

B \ / Tk
/ with
us
dollor

| .8

Below par

N~ A

T I [ I
| FRENCH FRANC__'__.J_.BEI.GIAN FRANC

Above por

.8

| |
JAPANESE YEN 8
RN el i NN L2
~ ] S ] ] ] L] ] S D
1964 1965 1966 etex oo

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



‘Chart 9

3-MONTH FORWARD EXCHANGE RATES

AGAINST U.S. DOLLARS—NEW YORK

Friday Figures
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Chart 10}

INDUSTRIAL STOCK INDICES
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December 30, 1966

H.13 \’),'
No. 280  x1, Latest !g%a Plotted in H.13 Chart Series, 1966
(all figures per cent per annum,
. Chart 1 Chart 5
Upper Panel (Wednesdsy, _Dec. 21 ) (fridey, Dec. 23)
Euro-$ Deposit . 6.50 Treasury bille: U.K.- _6.47
. U.S. ZT
U.S. certif. of deposit - _5.60
- Spread favor U.K. +1.20
Lower Psnel (Fridsy, _Dec. 23 ) R
- Lol “Rorward pound -0.67
Finance co.. papers U.S, 5.88 )
Canade 6.87 Net incentive (U.K. +) +1.03
Hire-purchase paper, U.K. _6.89
Chart 2 - Chart 6
(Priday, _Dec. 23) (rriday, _Dcc. 23)
Euro-$ deposits:! Treasury bills: U.S. Y
. U.K. [IRY]
Call 612 90-day 6. 62 Canad %.82
7-day 180-day - YA
30-day 0:.62 _ Interbank losn rate (German) 7.12
’ (Dec. 8-13}
Hire-purchase psper:- 6. 94 Euro-$§ deposit (London) Y
Local-authority deposit  _6.66 Zurich 3-mo. deposit .
. (Dates N\ 1% ) S 2
| ' Chart 3 . Japan composit rate
] Upper Psnel (Period: _Dec. 8-15 ) (Date: _Sepr. 30 ) 7,42
Interbank loan (mid-point) 7.12 Q!‘_‘,E.l
Euro-$ deposit (average) t_7.13 U.8. Cov't. (Wed., D¢ 21 ) il
Lower Panel (Dates __Nov. 15 ) "U.K. War Losn (Thurs.,Duvc 22} G
Zurich 3-mo. deposit 4.25 German Fed. (Fri., Dco. lb ) ¢
Price of gold 35.185 Swiss Confed. (Fri.,Dcc. i6) _ 5. 20
(Friday, pc. . 16 ) - L -
Canadian Gov't. (Wed.,Dec. 2Ly .91
Chart &4
(Friday, Decc. 23 ) Netherlands Gov't perpetual 3%
(Friday, oo 9 ) el
:Treasury bills: Canada 4 32
v.S. 4.77 Buro-$ bonds (Pri.,Dcc 1t ) [T
Spread favor Canada +0.05

Por descriptions and sources of dats,

Forverd Canadian §. ' £0.26 see special supplement to H.13,
: Number 239, March 16, 1966.
Net Incentive (Canada +) +0. 31

Csanadian finance paper - __6.50
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H.13

Chart 1
Upper Panel (Wednesdsy, Dec. 28 )
" Buro-$ Deposit 6,56
U.S.. certif. of deposit 12539

Lower Psnel (¥ridsy, Dec. 30 )'

Finance co. paper: U.S,
Canada

Hire-purchase paper, U.K.

Char!

(Friday, _Dec. 30
Burc-$ d;pon!.n:‘. A
Call ~. GO 90-day
7-day il 180-day
30-day ¢
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Chart 3

Upper Panel
Interbank loan (mid-point)

Euro-$ deposit (average)
(Date:

Lower Panel Nov.

Zurich 3-mo. deposit

Price of gold
(Friday, _2Nov._23)
Chart &
(Priday, Do, 30 )
Canada

vU.S.
Spread favor Canada

;Treasury bills:

Forverd Canadiaen §.

Net incentive (Cansds +)

Canadian finance paper
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(Period: __ Dec. 24-31)

Zanuary 4, 19¢7

No.280  1i. Latest Figures Plotted in H.13 Chart Series, 196
all figures per cent per annum

Chart S
(Fridey, Dec. 50 )
Treasury bills: U.K.- _6.33
U.Ss. 4,79
Spread favor U.K. +1.56
'!M pound -0.74
Net incentive (U.K. +) +0, 82
Chart 6 )
(Fridey, Dec. 30 )
Tressury bills: U.S. L 79
U.K. €35
Canada 4,85
Interbenk loan rate (Germsn) i3
Dec. i-3010
Euro-§ deposit (London) T
Zurich 3-mo. deposit .
(Date: Noo. 1> ) S
Japan composit rate
(Date: 5epsz. 30) Tl

7.07 Mc 7
6.81 U.8. Gov't. (Wed., Dec. 28 ) 4.9
) U.K. War Loan (Thurs.,Dec.29) _=5.82
4als German Fed. (Fri., De.. 23 T.83
33,198 Swiss Confed. (Fri., Dec..23) s
Canadian Gov't. (Wed.,Dec.29 ._~°.87
Netherlands Gov't perpetual 3%
(Fridsy, . Deco. 16) 2.9°
4,83
4,79 Euro-§ bonds (Fri., Dcc. 30) €, 30
+0.04
. For descriptions and sources of data,
©4+0.15 see special supplement to H.13,
Number 239, Msrch 16, 1966.
+0,19
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