EURO-U.S. DOLLAR DEPOSITS IN LONDON, 3 MONTH (BID)*
DEPOTS A 3 MOIS EN EURO-DOLLARS E.-U. A LONDRES (TAUX ACHETEUR)*
(Per cent / en pourcentage )

Year / année Jan/jan Feb / fév Mar / mar Apr / avr May / mai Jun / jun Jul / jul Aug / aod Sep / sep Oct / oct Nov / nov Dec / déc
1971 5.71 5.26 5.38 6.14 7.16 6.59 6.65 8.62 7.80 6.14 6.90 6.53
1972 4.95 5.07 5.64 5.07 4.68 5.71 5.52 5.45 5.45 5.96 5.89 6.14
1973 6.78 8.36 8.68 8.36 8.56 9.12 11.21 11.72 10.71 9.26 10.96 11.03
1974 8.87 8.50 10.20 11.21 11.91 13.69 13.63 14.13 11.72 10.27 10.65 10.27
1975 8.05 7.66 7.29 6.84 5.96 6.78 6.98 7.74 7.35 6.78 7.04 5.89
1976 5.52 5.71 5.58 5.58 6.47 6.08 5.77 5.52 5.71 5.83 5.13 5.13
1977 5.20 5.13 5.38 5.26 5.89 5.64 5.77 6.34 6.98 6.98 7.04 7.35
1978 7.29 7.35 7.54 7.41 7.99 8.75 8.50 8.87 9.89 10.45 11.72 12.11
1979 10.45 10.71 10.78 10.65 10.45 10.78 11.03 12.48 12.67 15.52 13.75 14.95
1980 14.51 17.11 19.14 14.26 9.89 9.26 9.57 12.61 12.17 15.15 17.87 17.87
1981 18.25 16.92 14.70 16.54 18.89 17.68 19.07 19.26 18.00 16.48 12.11 14.00
1982 15.15 15.02 15.52 15.02 14.64 16.03 13.37 10.65 11.47 10.08 9.69 9.38
1983 9.38 9.06 9.63 9.12 9.32 9.89 10.20 10.39 9.51 9.69 9.89 10.14
1984 9.89 10.27 10.84 11.03 11.79 12.30 12.04 12.04 11.54 10.08 9.26 8.75
1985 8.50 9.26 9.19 8.62 7.86 7.99 8.30 8.17 8.11 8.05 8.17 8.11
1986 8.05 7.99 7.54 6.84 6.98 6.90 6.53 5.71 6.08 6.02 6.08 6.40
1987 6.22 6.47 6.47 7.04 7.29 7.16 6.98 6.98 8.36 7.86 7.54 7.41
1988 7.10 6.84 6.84 7.23 7.54 7.86 8.36 8.56 8.56 8.68 9.32 9.51
1989 9.32 9.82 10.52 10.08 9.57 9.38 8.93 9.00 9.06 8.62 8.50 8.56
1990 8.36 8.36 8.50 8.68 8.36 8.36 8.11 8.17 8.50 8.05 8.43 8.81
1991 7.10 6.90 6.40 6.22 6.02 6.14 6.02 5.77 5.45 5.32 4.95 4.44
1992 4.06 4.19 4.31 3.99 3.99 3.93 3.36 3.43 3.17 3.49 3.80 3.36
1993 3.23 3.10 3.17 3.10 3.23 3.23 3.23 3.17 3.10 3.36 3.43 3.30
1994 3.17 3.55 3.86 4.19 4.56 4.82 4.76 4.95 5.26 5.64 6.22 6.47
1995 6.34 6.22 6.28 6.17 6.05 5.92 5.83 5.83 5.83 5.89 5.83 5.64
1996 5.32 5.23 5.41 5.45 5.41 5.55 5.61 5.45 5.52 5.45 5.45 5.52
1997 5.52 5.38 5.71 5.77 5.77 5.71 5.64 5.64 5.64 5.71 5.83 5.80
1998 5.58 5.64 5.64 5.67 5.64 5.64 5.64 5.64 5.32 5.20 5.20 5.01
1999 4.88 4.95 4.95 4.95 5.01 5.32 5.26 5.45 6.02 6.25 6.05 6.05
2000 6.02 6.11 6.31 6.40 6.90 6.84 6.75 6.69 6.67 6.73 6.72 6.41
2001 5.40 5.04 4.89 4.30 3.96 3.67 3.66 3.49 2.54 2.15 2.07 1.85
2002 1.80 1.85 1.99 1.87 1.85 1.82 1.78 1.79 1.76 1.65 1.38 1.36
2003 1.28 1.28 1.25 1.27 1.23 0.91 1.06 1.08 1.09 1.12 1.13 1.08
2004 1.05 1.05 1.06 1.09 1.25 1.57 1.64 1.72 1.98 2.08 2.34 2.51
2005 2.69 2.85 3.08 3.17 3.27 3.49 3.67 3.85 4.01 **

Source: Bank of Canada via the U.S. Federal Reserve http://www.federalreserve.gov/releases/h15/current/default.htm.

Bangque du Canada par I'entremise de la Réserve fédérale des Etats-Unis; http://www.federalreserve.gov/releases/h15/current/default.htm.

* Adjusted to a 365-day yield basis from a 360-day discount basis. Bid rates for Eurodollar deposits collected around 9:30 a.m. Eastern time. / Ramené de la base
360 jours/valeur escomptée a la base canadienne 365 jours/valeur nominale. Taux demandés par les acheteurs de certificats de dépét en eurodollars

a 9 h 30, heure de Londres.

** Terminated. / Série révolue .



