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239  249% 6L 7THYL 8L HFL 9/25 9/26 9/29 9/30 10/1 HUH|? U HMAUHO
Fed Funds” 5.33 433 433 433 433 409 409 4,09 4,09 4,09 0 -24 -24
C/D(3M) 5.35 4.34 4.29 4.34 4.16 3.98 4.04 3.98 4.05 4.01 4.02 1 -14 -32
ol T/B(3M) 5.33 431 4.29 434 414 3.95 397 3.95 3.95 393 393 0 -21 -39
T/B(6M) 5.25 4.27 4.25 4.27 3.96 3.85 3.86 3.85 3.85 3.84 3.81 -3 -15 -46
= T/N(2Y) 4.25 4.24 372 3.96 3.62 3.64 3.66 3.64 3.62 3.61 353 -7 -8 -71
T/N(5Y) 3.85 4.38 3.80 3.97 3.70 3.77 3.76 3.77 3.73 3.74 3.67 -7 -2 -71
T/N(10Y) 3.88 4.57 423 437 423 418 417 418 414 415 410 -5 -13 -47
T/B(30Y) 4.03 4.78 477 4.90 493 4.75 4.75 475 4.70 473 4.71 -2 -22 -7
= G/B(2Y) 240 2.08 1.86 1.96 1.94 2.03 2.04 2.03 2.02 2.02 2.01 -1 7 -7
;I G/B(5Y) 1.95 2.15 217 230 2.26 234 2.36 234 2.31 2.31 230 -1 4 15
= G/B(10Y) 2.02 2.37 261 270 272 275 277 275 271 271 271 0 -1 35
G/B(2Y) 3.98 4.39 3.82 3.86 3.94 4.02 4.02 4.02 3.99 3.99 397 -2 2 -43
A G/B(5Y) 3.46 435 3.95 4.01 4.10 4.18 4.18 4.18 4.15 4.14 412 -2 1 -23
= G/B(10Y) 3.54 4.57 449 4.57 472 475 4.76 475 4.70 4.70 4.70 0 -3 13
G/B(30Y) 4.14 5.13 5.28 5.38 5.60 5.56 5.57 5.56 5.51 5.51 5.51 0 -9 38
@ G/B(2Y) 0.05 0.61 0.75 0.82 0.87 0.93 0.94 0.93 0.93 0.94 0.96 1 9 35
=
N G/B(5Y) 0.21 0.75 0.98 1.10 1.15 1.22 1.23 1.22 1.22 123 1.24 1 9 50
G/B(10Y) 0.61 1.10 143 1.56 1.60 1.65 1.65 1.65 1.64 1.65 1.65 0 5 55
74 G/B(2Y) 3.89 293 2.60 2.77 2.64 2.50 249 2.50 247 247 246 -1 -18 -47
Lt G/B(5Y) 3.18 297 2.83 3.02 2.88 2.78 2.77 2.78 2.75 2.75 273 -1 -15 -23
Cf G/B(10Y) 3N 3.23 3.27 3.46 3.38 3.23 3.22 3.23 3.18 3.18 3.18 0 -19 -4
s G/B(2Y) 3.71 3.86 3.21 335 334 3.52 349 3.52 348 349 3.52 3 18 -34
e G/B(5Y) 3.64 393 3.46 3.67 3.64 3.81 3.77 3.81 3.76 3.75 3.79 4 14 -14
T G/B(10Y) 3.96 4.36 4.16 4.26 4.27 4.39 4.35 4.39 433 4.30 437 7 9 0
A G/B(2Y) 1.11 0.05 -0.05 -0.08 -0.10 -0.11 -0.10 -0.11 -0.11 -0.10 -0.09 1 1 -14
£ G/B(5Y) 0.80 0.13 0.16 0.10 0.08 0.03 0.04 0.03 0.02 0.05 0.06 2 -2 -7
== G/B(10Y) 0.70 033 0.44 0.36 0.31 0.20 0.22 0.20 0.19 0.22 0.25 2 -6 -8
—~ G/B(3Y) 229 1.19 1.40 1.44 1.48 1.54 1.53 1.54 1.53 1.52 1.52 0 4 33
; G/B(5Y) 240 142 1.51 1.57 1.63 1.62 1.64 1.62 1.64 1.60 1.60 0 -3 19
G/B(10Y) 2.56 1.68 1.65 1.70 1.84 1.88 1.88 1.88 1.89 1.86 1.86 0 2 19
DXY 101.33 108.49 96.88 99.97 97.77 98.15 98.55 98.15 97.91 97.78 97.71 -0.07 -0.07 -9.94
EURUSD 1.1039 1.0354 1.1787 1.1415 1.1686 1.1703 1.1666 1.1703 11727 11734 1.1732 -0.02 0.39 13.31
USDJPY 141.04 157.20 144.03 150.75 147.05 149.49 149.80 149.49 148.59 147.90 147.07 0.56 -0.01 6.89
=3 GBPUSD 1.2731 1.2516 1.3732 1.3207 1.3504 1.3402 1.3345 1.3402 1.3429 1.3446 1.3478 0.24 -0.19 7.69
USDCAD 1.3243 14384 1.3608 1.3856 1.3741 1.3934 1.3940 1.3934 1.3915 1.3920 1.3935 -0.11 -1.39 3.22
2 AUDUSD 0.6812 0.6188 0.6581 0.6425 0.6540 0.6542 0.6540 0.6542 0.6577 0.6613 0.6613 0.00 1.12 6.87
e USDCHF 0.8414 0.9074 0.7931 0.8123 0.8005 0.7979 0.7997 0.7979 0.7977 0.7964 0.7971 -0.09 043 13.84
USDCNY 7.1000 7.2993 7.1638 7.2000 7.1308 7.1345 7.1339 7.1345 7.1224 7.1224 7.1224 0.00 0.12 248
SDRUSD 1.3447 1.3041 1.3740 1.3549 1.3686 1.3656 1.3705 1.3656 1.3695 1.3710 1.3710 0.00 -0.17 -4.88
EURJPY 155.69 162.76 169.77 172.08 171.84 174.95 174.76 174.95 174.25 173.55 172.54 0.58 -0.41 -5.67
t USD(3M) 5.6172 4.9643 4.6064 4.6032 46178 4.6245 4.6265 4.6245 4.6186 4.6139 46116 -0.23 -0.62 -35.27
é USD(6M) 5.7734 54737 48014 4.8035 4.8041 4.8048 4.8057 4.8048 4.8020 4.8020 4.7992 -0.28 -0.49 -67.45
o Euribor(3M)4) 3.9090 2.7140 1.9440 2.0080 2.0610 2.0000 1.9800 2.0000 2.0160 2.0320 2.0320 0.00 -2.90 -68.20
R JPY(3M) -0.0070 0.2324 0.4790 0.4792 0.4792 0.4793 0.4793 0.4793 0.4792 0.4792 - 0.00 0.00 24.68
3) GBP(3M) 5.3246 4.9621 44695 4.3825 4.3023 42267 42295 42267 4.2240 4.2212 4.2165 -0.47 -8.58 -74.56
0|=(DJIA) 37,690 42,544 44,095 44,131 45,545 46,247 45,947 46,247 46,316 46,398 46,441 0.09 1.97 9.16
= UI‘-'_%(Nasdaq) 15,011 19,311 20,370 21,122 21,456 22,484 22,385 22,484 22,591 22,660 22,755 042 6.06 17.84
; =2 (DAX) 16,752 19,909 23,910 24,065 23,902 23,739 23,535 23,739 23,745 23,881 24,114 0.98 0.88 21.12
2 = (Nikkei) 33,464 39,895 40,487 41,070 42,718 45,355 45,755 45,355 45,044 44,933 44,551 -0.85 429 11.67
%(Shanghal) 2,975 3,352 3,444 3,573 3,858 3,828 3,853 3,828 3,863 3,883 3,883 0.00 0.64 15.84
A -,c-’r7|-(\/\/'|'|)5) "7 "7 65.1 69.3 64.0 65.7 65.7 65.7 63.5 624 61.8 -0.95 -3.48 -13.86
; 27 |-(Duba|) 76.5 751 65.6 723 68.4 68.9 68.6 68.9 68.1 65.7 66.4 1.04 -2.97 -11.62
= =(U$/02) 2,063 2,625 3,303 3,290 3,448 3,760 3,749 3,760 3,834 3,859 3,866 0.18 1212 47.29
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