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Fed Funds” 433 364 3.86 3.89 3.64 3.64 3.64 3.64 3.64 3.64 3.64 0 0 0 0
C/D(3M) 4.34 3.67 3.95 3.83 3.67 3.67 3.67 3.68 3.67 3.69 3.69 0 2 2 2

o) T/B(3M) 431 3.63 3.80 3.80 3.63 3.59 3.59 3.61 3.63 3.64 3.64 0 5 2 2
T/B(6M) 427 3.60 3.80 3.76 3.60 3.58 3.58 3.60 3.60 3.60 3.61 1 3 1 1

2 T/N(2Y) 424 3.47 3.57 3.49 347 353 3.53 353 353 3.51 3.56 5 3 9 9
T/N(5Y) 4.38 373 3.69 3.60 373 3.75 3.75 3.76 3.75 3.71 3.77 6 2 4 4

T/N(10Y) 4.57 417 4.08 4.01 417 417 417 418 418 413 417 4 0 0 0

T/B(30Y) 478 4.84 4.65 4.66 4.84 4.81 4.81 4.83 4.84 4.78 4.80 1 -2 -5 -5

= G/B(2Y) 2.08 212 1.97 2.03 212 2.1 211 2.10 2.09 2.08 2.10 2 -1 -2 -2
:I G/B(5Y) 2.15 245 223 2.29 2.45 242 242 240 240 237 239 2 -3 -6 -6
= G/B(10Y) 237 2.86 2.63 2.69 2.86 2.86 2.86 2.84 2.85 2.81 2.82 0 -4 -4 -4
G/B(2Y) 4.39 374 3.77 3.75 3.74 3.64 3.64 3.66 3.66 3.63 3.67 4 3 -7 -7

&l G/B(5Y) 435 393 3.88 3.89 393 3.84 3.84 3.84 3.86 3.80 3.86 6 2 -7 -7
= G/B(10Y) 4.57 4.48 441 444 448 4.37 4.37 4.37 4.40 434 439 5 1 -9 -9
G/B(30Y) 513 5.21 5.18 5.19 521 5.12 5.12 5.11 514 5.09 513 3 1 -8 -8

o~ G/B(2Y) 0.61 1.18 0.93 0.98 1.18 1.15 1.15 1.15 117 1.18 1.19 1 3 1 1

=

~ G/B(5Y) 0.75 1.55 1.23 133 1.55 1.56 1.56 1.56 1.61 1.62 1.63 1 7 8 8
G/B(10Y) 1.10 2.07 1.67 1.81 2.07 2.10 2.10 2.10 217 2.19 2.16 -3 7 10 10

74 G/B(2Y) 293 2.59 241 242 2.59 2.55 2.55 2.56 2.56 2.53 2.53 0 -2 -6 -6
Lt G/B(5Y) 297 297 2.70 273 297 292 292 2.94 2.94 2.90 2.90 0 -3 -8 -8
Cf G/B(10Y) 3.23 343 312 3.15 343 3.38 3.38 3.40 341 3.36 335 0 -3 -8 -8
s G/B(2Y) 3.86 4.06 3.56 3.81 4.06 4.01 4.01 4.03 4.04 4.03 4.01 -2 0 -4 -4
= G/B(5Y) 393 4.29 3.77 4.06 429 427 427 428 429 4.29 4.27 -3 -1 -3 -3
T G/B(10Y) 436 4.74 4.30 4.51 4.74 4.69 4.69 4.70 4.71 4.72 4.68 -3 0 -6 -6
e G/B(2Y) 0.05 -0.05 -0.14 -0.11 -0.05 -0.06 -0.06 -0.07 -0.06 -0.07 -0.07 0 -1 -1 -1
& G/B(5Y) 0.13 0.12 -0.02 0.01 0.12 0.11 0.11 0.07 0.07 0.08 0.08 0 -3 -4 -4
== G/B(10Y) 0.33 0.32 0.13 0.19 0.32 0.31 0.31 0.26 0.27 0.26 0.25 -1 -6 -7 -7
— G/B(3Y) 1.19 1.38 141 144 1.38 1.46 146 1.46 1.46 146 145 -1 -1 7 7
; G/B(5Y) 142 1.63 1.57 1.62 1.63 1.66 1.66 1.64 1.64 1.63 1.63 0 -3 0 0
G/B(10Y) 1.68 1.85 1.80 1.84 1.85 1.88 1.88 1.86 1.85 1.85 1.85 1 -2 1 1

DXY 108.49 98.32 99.80 99.46 98.32 99.13 99.13 98.86 99.13 99.06 99.32 0.27 0.19 1.02 1.02

EURUSD 1.0354 1.1746 1.1537 1.1598 1.1746 1.1637 1.1637 1.1667 1.1642 1.1644 1.1609 -0.30 -0.24 -1.17 -1.17

USDJPY 157.20 156.71 153.99 156.18 156.71 157.89 157.89 158.14 159.14 158.46 158.63 -0.11 -0.47 -1.21 -1.21

st GBPUSD 1.2516 1.3475 1.3152 1.3235 1.3475 1.3404 1.3404 1.3465 1.3422 1.3443 1.3381 -0.46 -0.17 -0.70 -0.70
USDCAD 14384 1.3724 14010 1.3977 1.3724 1.3913 1.3913 1.3879 1.3891 1.3882 1.3891 -0.06 0.16 -1.20 -1.20

2 AUDUSD 0.6188 0.6673 0.6545 0.6550 0.6673 0.6687 0.6687 0.6711 0.6682 0.6682 0.6699 0.25 0.18 0.39 0.39
2 USDCHF 0.9074 0.7926 0.8046 0.8040 0.7926 0.8012 0.8012 0.7974 0.8011 0.7999 0.8032 -0.41 -0.25 -1.32 -1.32
USDCNY 7.2993 6.9880 7.1194 7.0745 6.9880 6.9783 6.9783 6.9731 6.9777 6.9729 6.9671 0.08 0.16 0.30 0.30

SDRUSD 1.3041 1.3695 1.3584 1.3586 1.3695 1.3648 1.3648 1.3665 1.3656 1.3649 1.3641 0.06 0.05 0.40 0.40

EURJPY 162.76 184.07 177.66 181.14 184.07 183.74 183.74 184.50 185.27 184.51 184.15 0.19 -0.23 -0.04 -0.04

t USD(3M) 4.9643 4.2807 4.5659 44561 4.2807 4.2344 4.2344 4.2228 4.2228 4.2067 4.2007 -0.60 -3.37 -8.00 -8.00
!B USD(6M) 54737 4.6371 47764 4.7269 4.6371 4.6031 4.6031 4.5931 4.5931 4.5845 4.5807 -0.38 -2.24 -5.64 -5.64
o Euribor(aM)‘U 2.7140 2.0260 2.0400 2.0600 2.0260 2.0190 2.0190 2.0200 2.0160 2.0160 2.0160 0.00 -0.30 -1.00 -1.00
R JPY(3M) 0.2324 0.5012 04791 0.4794 0.5012 0.5278 0.5278 0.5367 0.5367 0.5412 - 0.46 1.34 4.00 4.00
3) GBP(3M) 49621 4.0799 4.1309 4.1069 4.0799 4.0550 4.0550 4.0524 4.0497 4.0435 4.0390 -0.45 -1.60 -4.09 -4.09
0|=(DJIA) 42,544 48,063 47,563 47,716 48,063 49,504 49,504 49,590 49,192 49,150 49,442 0.60 -0.12 2.87 2.87

=~ Dl‘-—t‘L(Nasdaq) 19,311 23,242 23,725 23,366 23,242 23,671 23,671 23,734 23,710 23,472 23,530 0.25 -0.60 1.24 1.24
;I_ = 2 (DAX) 19,909 24,490 23,958 23,837 24,490 25,262 25,262 25,405 25,421 25,286 25,352 0.26 0.36 3.52 3.52
2= (Nikkei) 39,895 50,339 52,411 50,254 50,339 51,940 51,940 51,940 53,549 54,341 54,111 -0.42 4.18 7.49 7.49
%‘;‘L(Shanghai) 3,352 3,969 3,955 3,889 3,969 4,120 4,120 4,165 4,139 4,126 4,113 -0.33 -0.19 3.62 3.62

A -,C-’r7|>(WT|)5) 7.7 574 61.0 58.7 574 59.1 59.1 59.5 61.2 62.0 59.2 -4.56 0.12 3.08 3.08
; -,9,-7|-(Dubai)5) 751 61.1 64.3 63.0 61.1 62.5 62.5 63.2 65.2 65.9 63.6 -3.52 1.79 4.09 4.09
= =(U$/02) 2,625 4,319 4,003 4,239 4,319 4,510 4,510 4,598 4,587 4,627 4,616 -0.23 237 6.87 6.87
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