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Latest Figures Plotted in H.13 Chart Series, 1967

I. Ten Charts on Financial Markets Abroad

1 - New York, London, Montreal: Yields for
U.S. Dollar Investors on 3-month Funds

N~
1

on 3-month Funds

London: Yields for U.S. Dollar Investors

3 - Interest Arbitrage: Frankfurt/London,

Zurich/London
Interest Arbitrage: New York/Canada
Interest Arbitrage: New York/London
Short-term Bond Yields
Long-term Bond Yields

®~N o Wu
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Against U.S. Dollar
9 - 3-month Forward Exchange Rates
10 - Industrial Stock Indices
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N 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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Chort 2

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

‘EURO-DOLLAR DEPOSIT RATES
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Chort 3

[INTEREST ARBITRAGE: FRANKFURT/LONDON, ZURICH/LONDON|
_ L
FRANKFURT INTERBANK LOAN RATE VS. LONDON EURO-DOLLAR RATE (COVERED]
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Chart 4
INTEREST ARBITRAGE, UNITED STATES/CANADA

Friday figures Por cont per annum
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Chart 5

INTEREST ARBITRAGE, NEW YORK/LONDON

Fridoy tigures Per cent per annum
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Chort &

SHORT-TERM INTEREST RATES *

Per_cent per onnum
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‘Chart 7
'LONG-TERM BOND YIELDS

Weekly figures

‘Per cant per anaum
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Chort 8
SPOT EXCHANGE RATES - MAJOR CURRENCIES AGAINST U.S. DOLLAR Par cont
Above par
’ | l T 18
L SWISS FRANC
. 1.2
8
'll'f\\—/\/‘V\.’A’-\/\J\“/\‘ ; %&
N -~ \\
| } \ 4
GERMAN MARK \
Por
us
dollor
4
8

Below por

FRENCH FRANC_| __|_BELGIAN FRANC | IT | I

b
DUTCH GUILDER

|~
Ll ||l|| I I I L

Balow par

—
Above por

CANAD!AN DOLLAR %\ r 7
— N {— P 4

2NN —
e N

~——ra

dollar

|
1 JAPANESE Y,EN -8
1 | [ 1| - 1.2
M ) $ 0 L] ) N 0 L] ] S D
1964 1965 1966 Below por

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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i Chart 10

INDUSTRIAL STOCK INDICES
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January 18,

H.13
No. 282 17. Latest Pigures Plotted in H.13 Chart Series, 196’
~ (all figures par cent per annum)

Chart 1 Chart S
Upper Panel (Wednesday, Zas, 1i) (Yridey, _ Jac. i3 )
Euro-$ Deposit . 612 Treasury bills: U.K.- _6.20

P : . i U.S8. Z. 77

U.S. certif. of deposit .53

- Spread favor U.K. +1.43
Lower Panel (Fridey a-. i3 ) IR

. ! ) “EZorward pound -0.63
Finance co.. paper: ' U.S8, 5.75
Canada 638 Net incentive (U.K. +) +0. 80

Hire-purchase paper, U.K. 2700 _——

Chart 2 Chart 6

(Priday, __a-. i3) (Fridsy, __ g0, 13)
Buro-$ deposits:. . Tressury bills: U.S. L L7
U.l. £.20
Call 5. 50 90-day 5,83 d 4,76
30-day 3,392 180-day 5.9
7 Interbank losn rate (Germen) 311
(-az. 8-13)
Hire-purchase psper: 6. 54 Euro-§ deposit (London) ' 5,88
(.ar. 6) '
Local-suthority deposit ' 6 4° #Zurich 3-mo. deposit .
(Lar &) ) (Date: _ Dez 15 ) 1 5.38

Chart 3 . Japan composit rate

Upper Penel ~ (Period: 8 .5 (Date: _ S=o-. 30 ) 7.42

Interbank losn (mid-poimt) = _5. 7.

Chart 7

U.8. Gov't, (Wed., _Can. 11) 4,37

Buro-$ deposit (sverage) D 616
# Lower Panel (Dates _De:. 5 ) 'u.x. War Losn (Thurs., "a}12$ 6.76
Zurich 3-mo. deposit 4,38 German Yed. (Fri., Ja>. 13 ) 7.43
Pride of gold 35,70 Svise Confed. (Prd., _janl o IR
ridey, . a-. 6 ) ' v
Canadien Gov't. (Ved., Janil) . _5.68
Chart & : . o

Netherlands Gov't perpetual 3%

(Petdey, 5. 23 )
(Pridey, _a_. © ) =

;Treasury bills: Canada 4,76
U.S. 4,77 Buro-$ bonds (Fri., _Jjan.13) 6.35
Spread favor Canada .0.0° —_— _—
Yor descriptions and sources of data,
Yorvard Canadian §. " -0.19 see special supplement to K.13,
; l\dur 239. Msrch 16, 1966. .
Net incentive (Censds +) © 0,20 oy, 15 4.25 Dec. 7 4.38
23 4,38 15 4.38
Censdisn finance paper C 6,25 30 4,50
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