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239 249Y 18 2L 3L 48T HFL 5/2 5/5 5/6 5/7 5/8| HYUH®| HEUHO| HUUH®| HEALHO
Fed Funds” 533 433 433 433 433 433 433 433 433 433 433 - 0 0 0 0
C/D(3M) 535 4.34 432 437 432 433 4.34 4.34 4.38 437 4.36 438 2 4 5 4
ol T/B(3M) 533 4.31 4.28 4.29 429 4.29 4.31 4.31 4.31 4.30 432 432 0 1 4 1
T/B(6M) 525 427 4.30 427 422 417 4.24 4.24 423 4.21 4.21 4.24 3 0 7 -2
= T/N(2Y) 4.25 4.24 4.20 3.99 3.88 3.60 3.82 3.82 3.83 3.78 3.78 3.87 10 5 27 -37
T/N(5Y) 3.85 4.38 433 4.02 3.95 373 3.92 392 394 3.89 3.86 3.98 12 7 26 -40
T/N(10Y) 3.88 4.57 4.54 4.21 4.21 4.16 4.31 4.31 4.34 4.29 4.27 438 11 7 22 -19
T/B(30Y) 4,03 478 4.79 449 4.57 4.68 479 4.79 483 4.80 4.77 4.84 7 5 17 6
= G/B(2Y) 240 2.08 212 2.03 2.05 1.69 1.76 1.76 1.75 1.74 1.71 1.77 6 1 9 -31
;I G/B(5Y) 1.95 215 224 215 234 1.99 2.08 2.08 2.06 2.06 2.01 2.08 7 0 10 -7
= G/B(10Y) 2.02 237 2.46 241 274 244 253 2.53 2.52 2.54 248 2.54 6 0 9 17
G/B(2Y) 3.98 4.39 4.22 417 4.20 3.80 3.86 3.86 3.86 3.83 3.80 3.93 12 7 12 -47
&) G/B(5Y) 3.46 435 4.22 417 4.28 3.92 3.98 3.98 3.98 3.97 3.93 4.03 10 5 1 -32
= G/B(10Y) 3.54 4.57 4.54 448 4.68 4.44 4.51 4.51 4.51 4.51 446 4.55 9 4 11 -2
G/B(30Y) 4.14 5.13 513 5.09 5.28 5.21 5.30 5.30 5.30 5.31 5.25 5.32 6 1 1 18
- G/B(2Y) 0.05 0.61 0.73 0.81 0.84 0.68 0.61 0.61 0.61 0.61 0.62 0.63 1 2 -5 3
; G/B(5Y) 0.21 0.75 0.91 1.01 1.10 0.89 0.83 0.83 0.83 0.83 0.85 0.87 2 5 -2 13
G/B(10Y) 0.61 1.10 1.25 138 1.49 1.32 1.26 1.26 1.26 1.26 1.31 1.34 3 7 2 23
74 G/B(2Y) 3.89 293 2.65 2.57 2.46 248 2.56 2.56 2.56 2.53 2.51 2.59 8 2 11 -34
Lt G/B(5Y) 3.18 297 273 2.61 2.61 2.68 278 2.78 278 274 2.71 2.81 10 3 13 -16
ct G/B(10Y) 31 3.23 3.07 2.90 297 3.09 3.18 3.18 3.19 3.14 3.10 3.20 10 2 1 -2
&5 G/B(2Y) 37 3.86 3.80 373 3.68 327 3.29 3.29 3.35 3.38 332 332 -1 3 4 -54
= G/B(5Y) 3.64 3.93 3.99 3.89 3.86 3.54 3.56 3.56 3.61 3.66 3.59 3.57 -2 1 3 -36
T G/B(10Y) 3.96 4.36 443 4.29 4.38 4.16 422 422 4.27 433 4.28 4.24 -4 2 7 -12
ES G/B(2Y) 111 0.05 0.14 0.19 0.15 -0.05 -0.03 -0.03 -0.08 -0.12 -0.17 -0.07 9 -4 -2 -12
£ G/B(5Y) 0.80 0.13 0.24 0.30 0.35 0.09 0.11 0.11 0.10 0.06 -0.02 0.06 8 -6 -3 -7
& G/B(10Y) 0.70 033 0.43 0.46 0.58 0.30 0.36 0.36 0.35 0.32 0.23 0.29 6 -7 -2 -4
= G/B(3Y) 2.29 1.19 1.31 1.52 1.61 148 148 148 148 149 148 145 -3 -3 -3 26
; G/B(5Y) 2.40 142 141 1.60 1.65 1.52 1.52 1.52 1.52 1.53 1.52 1.50 -1 -2 -2 9
G/B(10Y) 2.56 1.68 1.63 172 1.81 1.62 1.62 1.62 1.62 1.63 1.64 1.63 -1 1 1 -4
DXY 101.33 108.49 108.37 107.61 104.21 99.47 100.03 100.03 99.83 99.24 99.61 100.64 1.03 0.61 1.18 -7.23
EURUSD 1.1039 1.0354 1.0362 1.0375 1.0816 1.1328 1.1297 1.1297 1.1315 1.1370 1.1301 1.1228 -0.65 -0.61 -0.88 8.44
USDJPY 141.04 157.20 155.19 150.63 149.96 143.07 144.96 144.96 143.70 142.45 143.83 145.91 -143 -0.65 -1.95 7.74
=13 GBPUSD 1.2731 1.2516 1.2395 1.2577 1.2918 1.3329 1.3272 1.3272 1.3296 1.3369 1.3292 1.3246 -0.35 -0.20 -0.62 5.83
USDCAD 1.3243 14384 14541 1.4461 1.4387 1.3799 1.3812 1.3812 1.3825 1.3778 1.3839 1.3924 -0.61 -0.80 -0.90 3.30
2 AUDUSD 0.6812 0.6188 0.6218 0.6209 0.6247 0.6402 0.6434 0.6434 0.6469 0.6495 0.6424 0.6400 -0.37 -0.53 -0.03 343
2 USDCHF 0.8414 0.9074 0.9109 0.9031 0.8843 0.8258 0.8270 0.8270 0.8222 0.8220 0.8237 0.8317 -0.96 -0.57 -0.71 9.10
USDCNY 7.1000 7.2993 7.2446 7.2784 7.2569 72714 72714 72714 72714 7.2190 7.2275 7.2428 -0.21 0.39 039 0.78
SDRUSD 1.3447 1.3041 1.3038 1.3090 1.3287 1.3561 1.3540 1.3540 1.3561 1.3559 1.3571 1.3522 0.36 0.14 0.29 -3.55
EURJPY 155.69 162.76 160.81 156.28 162.20 162.07 163.76 163.76 162.60 161.97 162.54 163.83 -0.78 -0.04 -1.07 -0.65
t USD(3M) 5.6172 4.9643 4.7835 4.6903 4.6161 4.6235 4.6230 4.6230 4.6237 4.6237 4.6232 4.6232 0.00 0.02 -0.03 -34.11
é USD(6M) 5.7734 54737 5.2904 5.1361 4.9831 4.8985 4.8932 4.8932 4.8823 4.8796 4.8768 4.8739 -0.29 -1.94 -2.46 -59.99
o Euribor(?,M)A) 3.9090 2.7140 2.5890 2.4640 2.3360 2.1560 2.1420 2.1420 2.1510 2.1430 2.1500 2.1500 0.00 0.80 -0.60 -56.40
R JPY(3M) -0.0070 0.2324 0.2432 0.3185 0.4034 0.4791 0.4791 0.4791 0.4791 0.4791 0.4791 - 0.00 0.00 0.00 24.67
3) GBP(3M) 5.3246 4.9621 48714 4.7929 47114 4.6242 4.6215 4.6215 4.6082 4.6053 4.6023 - -0.30 -1.92 -2.19 -35.98
0|=(DJIA) 37,690 42,544 44,545 43,841 42,002 40,669 41,317 41,317 41,219 40,829 41,114 41,368 0.62 0.12 1.72 -2.76
=~ Dlil(Nasdaq) 15,011 19,311 19,627 18,847 17,299 17,446 17,978 17,978 17,844 17,690 17,738 17,928 1.07 -0.28 2.76 -7.16
;; =2 (DAX) 16,752 19,909 21,732 22,551 22,163 22,497 23,087 23,087 23,345 23,250 23,116 23,353 1.02 1.15 3.80 17.30
2= (Nikkei) 33,464 39,895 39,572 37,156 35618 36,045 36,831 36,831 36,831 36,831 36,780 36,929 0.41 0.27 245 -743
%= (Shanghai) 2,975 3,352 3,251 3,321 3,336 3,279 3,279 3,279 3,279 3,316 3,343 3,352 0.28 2.23 223 0.01
A -,9|—7f(WT|)5) 7.7 7.7 72.5 69.8 71.5 58.2 58.3 58.3 57.1 59.1 58.1 59.9 317 2.78 2.92 -16.47
; -,9|—7f(Dubai)5) 76.5 751 75.5 73.2 73.6 62.1 61.8 61.8 60.4 61.4 61.7 61.4 -0.57 -0.62 -1.11 -18.28
= =(U$/0z) 2,063 2,625 2,798 2,858 3,124 3,289 3,240 3,240 3,334 3,432 3,365 3,306 -1.75 2.01 0.52 25.96
ZF: 1) Fed FundsOfl i3t 7HS B3 2|0 HE AIR)
2) F&AIZE 17:00& 7|& (Bloomberg X&)
3) IBA(Intercontinental Exchange Benchmark Administration)7t At&sts HEH2#Zt REEF2|2 57 S2HUSD, GBP, EUR, CHF, JPY), 770 Bt7|EE2 DA|(AMEY 22 S0 et 11~1672 & 0])
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