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L O N D O N : Y I E L D S FOR U . S . D O L L A R I N V E S T O R S O N 3 - M O N T H F U N D S 

E U R O - D O L L A R D E P O S I T R A T E S 
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I N T E R E S T A R B I T R A G E , U N I T E D S T A T E S / C A N A D A 

! ! ! I I ! ! 
3 - M O N T H TREASURY BILL RATES 

| | 
CAN. FINi CO. P A P E R ^ -

! ! 1 r 

CANADA j \ \ 
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UNITED STATES \ i , 
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BILL RATE D I F F E R E N T I A L A N D F O R W A R D C A N A D I A N D O L L A R 

SPREAD IN FAVOR OF CANADA 

FORWARD RATE 
D I S C O U N T 

3 - M O N T H C O V E R E D RATE D I F F E R E N T I A L S (NET I N C E N T I V E S ) 

PRIME FINANCE PAPER 
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I N T E R E S T A R B I T R A G E , N E W Y O R K / L O N D O N 

3 - M O N T H T R E A S U R Y B I L L R A T E S 

U . K . LOCAL AUTHORITY D E P O S I T S ! 

LONDON 

/ V 
NEW YORK 

RATE D I F F E R E N T I A L A N D 3 - M O N T H F O R W A R D S T E R L I N G 

S P R E A D IN FAVOR OF LONDON 

P R E M I U M 

D I S C O U N T 
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EURO-DOLLAR - LONDON + ; 
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L O N G - T E R M B O N D Y I E L D S 

N E T H E R L A N D S 
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S W I T Z E R L A N D 

G E R M A N Y 

— & 

U K 
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S P O T E X C H A N G E R A T E S - M A J O R C U R R E N C I E S A G A I N S T U . S . D O L L A R 
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3 - M O N T H F O R W A R D E X C H A N G E R A T E S 

A G A I N S T U . S . D O L L A R S — N E W Y O R K 

P R E M I U M 

GERMAN MARK 

S W I S S FRANC V 

POUND S T E R L I N G 

, D I S C O U N T -

T 2 
| P R E M I U M 
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CANADIAN DOLLAR 

A G A I N S T P O U N D S T E R L I N G — L O N D O N 
Friday figures Per cent per annum 
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H. 1 % 
No. •" n . Latest Figures Plotted in H .13 Chart S e r i e s 

(all figures per cent p e r annum) 
1967 

Chart 1 
Upper P a n e l (Wednesday, A p r i l 

E u r o - $ d e p o s i t 

U . S . c e r t i f . of d e p o s i t 

L o v e r P a n e l ( F r i d a y , A p r i l 21 

4. 35 

F i n a n c e c o . p a p e r : U . S . 
Canada 

H i r e - p u r c h a s e p a p e r , U.K. 

C h a r t 2 
( F r i d a y , A p r i l 21 ) 

E u r o - $ d e p o s i t s : 

50 Call 
3 0 - d a y 4 . 6 9 

9 0 - d a y 
180 -day 

H i r e - p u r c h a s e p a p e r 
( A p r i l 14) 

L o c a l - a u t h o r i t y d e p o s i t 

4 . 8 8 

X a l 

5. 03 

4 . 9 6 

C h a r t 5 
( F r i d a y , A p r i l 2 1 ) 

Treasury b i l l s : U.K. 
U.S. 

S p r e a d f a v o r U.K. 

Forward pound 

Ne t i n c e n t i v e (U.K. + ) 

C h a r t 6 
(Fr id ay , Apr f"l 21 ) 

T r e a s u r y b i l l s : 1! S. 
U.K. 
C. an ad a 

I n t e r b a n k l o a n r a t e (German) 
( A p r i l 8 - 1 5 ) 

E u r o - $ d e p o s i t (London) 

Ne t i n c e n t i v e (Canada + ) 

C a n a d i a n f i n a n c e p a p e r 

+ 0 . 0 7 

4. 75 

5 . 2 8 
3 .75 

+ 1 J H 

- 0 . 89 

+0 . 64 

3. 75 

T s T 

4 . 4 5 

4 . 8 8 

( A p r i l 14) ( D a t e : March 15 ) 4 . 50 
C h a r t 3 

Upper P a n e l ( P e r i o d : A p r i l ! 3 -15 ) 
J a p a n compos i t r a l v 

( D a t e : J . m u . u v ) 7 . 35 

I n t e r b a n k l o a n ( m i d - p o i n t ) 4. .45 C h a r t 7 

E u r o - $ d e p o s i t ( a v e r a g e ) 4 . 83 U.S . G o v ' t . ( W e d . , A p r i l 19 ) 4 . . 59 

Lower P a n e l ( D a t e : March 15 ) U.K. War Loan ( T h u r s . , A p r i l 20) b. 41 

Z u r i c h 3 -month d e p o s i t 4 . 50 German F e d . ( F r i . , A p r i l 14 ) 74 

P r i c e of go ld 35. 173 S w i s s C o n f e d . ( F r i . , A p r i l 14 ) 4. 29 
( F r i d a y , A p r i l 14 ) 

C a n a d i a n G o v ' t . (Wed. , A p r i l 19) 5. 61 
C h a r t 4 

( F r i d a y , A p r i l 21 ) N e t h e r l a n d s G o v ' t , p e r p e t u a l 
( F r i d a y , A p r i l 1.4 ) 

370 
5. 46 

T r e a s u r y b i l l s : Canada 
U.S . 

3. 
3. 

IS 6 
75 E u r o - $ bonds ( F r i . , A p r i l 21 ) 6, 12 

S p r e a d f a v o r Canada + 0 . 11 

Fo rward C a n a d i a n $ - 0 . 04 
F o r d e s c r i p t i o n s and s o u r c e s of d a t a , s ee 
s p e c i a l s u p p l e m e n t t o H . 1 3 , Number 239, 
March 16, 1966. 
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