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23T 24| 12EY 132 28y HFY 3/10 3/11 3/12 3/13 3/14|  HYH®| HFEUHO| HALHO| HALHO

Fed Funds" 533 433 433 433 433 433 433 433 433 433 - 0 0 0 0
C/D(3M) 5.35 434 434 432 437 432 431 433 432 434 434 0 2 -3 0
T/B(3M) 533 431 431 428 429 430 428 428 430 430 429 0 -1 0 -2
T/B(6M) 5.25 427 427 430 427 424 421 422 423 423 424 2 1 -3 -2

T/N(2Y) 425 424 424 420 3.99 4.00 3.88 3.94 3.99 3.96 4.02 6 2 3 -22

T/N(5Y) 3.85 438 438 433 4.02 4.09 3.97 4.03 4.07 403 4.09 6 0 7 -29
T/N(10Y) 3.88 457 457 4.54 421 430 421 428 431 427 431 4 1 10 -26
T/B(30Y) 403 478 478 479 449 4.60 454 459 463 459 462 3 2 13 -16

= G/B(2Y) 2.40 2.08 2.08 2.12 2.03 2.25 222 2.20 2.23 2.18 2.19 0 -6 16 10
o G/B(5Y) 1.95 2.15 2.15 2.24 2.15 2.52 249 2.52 2.52 2.49 2.50 2 -1 35 35
= G/B(10Y) 2.02 237 237 246 241 2.84 2.83 2.90 2.88 2.86 2.88 2 4 47 51
G/B(2Y) 3.98 439 439 422 417 420 420 417 423 419 418 -1 -2 1 -21

g G/B(5Y) 3.46 435 435 422 417 428 429 429 434 430 429 -1 0 1 -6
= G/B(10Y) 3.54 457 457 454 448 464 464 467 472 468 467 -1 3 18 10
G/B(30Y) 4.14 5.13 5.13 5.13 5.09 5.21 5.23 5.28 533 5.28 5.27 -1 6 18 14

- G/B(2Y) 0.05 0.61 0.61 0.73 0.81 0.85 0.88 0.84 0.85 0.86 0.84 -3 -2 3 23
: G/B(5Y) 0.21 0.75 0.75 0.91 1.01 1.12 1.16 1.12 1.13 1.16 1.12 -3 0 1 38
G/B(10Y) 0.61 1.10 1.10 1.25 138 1.52 1.58 1.52 1.52 1.55 1.52 -3 0 14 42
G/B(2Y) 3.89 2.93 2.93 2.65 2.57 2.59 2.54 2.53 2.59 2.57 2.57 0 -2 0 -36

Lt G/B(5Y) 3.18 2,97 2,97 273 261 2.69 2.63 2.64 2.71 2.69 2.73 4 4 12 -24
G/B(10Y) 3.1 3.23 3.23 3.07 2.90 3.03 2.98 3.01 3.07 3.05 3.07 2 3 17 -16

= G/B(2Y) 3.71 3.86 3.86 3.80 3.73 3.77 3.81 3.74 3.76 3.75 3.75 0 -1 2 -1
= G/B(5Y) 3.64 3.93 3.93 3.99 3.89 3.94 3.98 3.91 3.94 3.94 3.93 -1 -1 4 0
B G/B(10Y) 3.96 436 436 443 429 4.40 4.44 438 444 442 442 0 2 13 6
A G/B(2Y) 1.11 0.05 0.05 0.14 0.19 0.35 0.36 0.36 0.38 0.37 0.36 -1 1 17 31
< G/B(5Y) 0.80 0.13 0.13 0.24 0.30 0.52 0.53 0.58 0.60 0.60 0.58 -2 6 28 45
= G/B(10Y) 0.70 0.33 0.33 0.43 0.46 0.69 0.72 0.79 0.81 0.80 0.80 0 11 34 48
x G/B@3Y) 2.29 1.19 1.19 131 1.52 1.59 1.61 1.68 1.64 1.62 1.62 0 3 10 43
; G/B(5Y) 2.40 142 142 141 1.60 1.67 1.67 1.74 1.67 1.68 1.64 -4 -3 4 23
G/B(10Y) 2.56 1.68 1.68 1.63 172 1.80 1.81 1.89 1.83 1.86 1.83 -2 3 12 16

DXY 10133 | 10849 | 10849 | 10837 | 107.61 103.84| 10390 | 10342 | 103.61 103.83 | 103.72 -0.11 -0.12 -3.62 -4.40

EURUSD 11039 | 10354 | 10354 | 10362| 1.0375| 1.0833| 1.0834| 10919| 10888 | 1.0852| 1.0879 0.25 0.42 4.86 5.07

USDJPY 141.04 | 15720 | 15720 | 15519 | 150.63 | 148.04 | 14727 | 147.78 | 14825| 147.81 148.64 -0.56 -0.40 134 5.76

=t GBPUSD 1.2731 12516 | 12516 | 12395 | 12577 | 1.2920| 1.2879 | 1.2951 12963 | 12952 | 1.2935 -0.13 0.12 2.85 335
USDCAD 13243 | 14384 | 14384 | 14541 1.4461 14372 | 14440 | 14435| 14370 | 14439 | 14366 0.51 0.04 0.66 0.13

= AUDUSD 06812 | 06188 | 06188 | 06218 | 0.6209| 06305| 06278 | 06298 | 0.6321 0.6285 |  0.6324 0.62 0.30 1.85 2.20
2 USDCHF 0.8414 | 09074 | 09074 | 09109 | 0.9031 0.8799 | 0.8810| 0.8827 | 08819 | 08825| 0.8851 -0.29 -0.59 2.03 2.52
USDCNY 71000 | 72993 | 7.2993 | 7.2446| 7.2784| 72459 | 72600 | 72302 | 7.2379| 7.2432| 72374 0.08 0.12 0.57 0.86

SDRUSD 13447 | 13041 1.3041 13038 | 13090 | 13312 13311 13333 | 13324 | 13311 1.3325 -0.11 -0.10 -1.76 -2.13

EURJPY 15569 | 16276 | 16276 | 16081 156.28 | 16037 | 15955 | 16136 | 161.41 16040 | 161.71 -0.81 -0.82 -3.36 0.66

= USD(3M) 56172 | 49643 | 49643 | 47835 | 46903 | 4.6669 | 46550 | 46515 | 4.6482 | 4.6447 | 46447 0.00 -2.22 -4.56 -31.96
é USD(6M) 57734 | 54737 | 54737 | 52904 | 5.1361 5.0906 |  5.0681 50624 | 50568 | 50510 | 5.0510 0.00 -3.96 -8.50 -42.27
o Euribor(3M)? 3.9090 | 27140 | 27140 | 25890 | 24640 | 25290 | 25470 | 25530 | 25270 | 25010 | 24780 -2.30 -5.10 1.40 -23.60
R JPY(3M) -0.0070 | 02324 | 02324 | 02432 | 03185| 03367 | 03477 | 03505| 0.3532| 03560 - 0.28 1.92 375 1236
3 GBP(3M) 53246 | 4.9621 49621 48714 | 47929 | 47746 | 47691 47594 | 47581 47553 - -0.28 -1.93 -3.76 -20.68
0] =(DJIA) 37,690 | 42,544 | 42,544 | 44545 | 43,841 42,802 | 41912 | 41433 | 41,351 40,814 | 41,488 1.65 -3.07 -5.37 -2.48

0] = (Nasdaq) 15,011 19,311 19,311 19,627 | 18847 | 18196 | 17468 | 17436 | 17648 | 17303 | 17,754 2,61 -243 -5.80 -8.06

= 2(DAX) 16,752 | 19909 | 19909 | 21732| 22,551 23,009 | 22,621 22329 | 22676| 22,567 | 22,987 1.86 -0.10 1.93 15.46

22 (Nikkei) 33464 | 39895| 39895| 39572| 37,156| 36887 | 37,028| 36793| 36819| 36790| 37,053 0.72 0.45 -0.28 -7.12

%= (Shanghai) 2,975 3,352 3,352 3,251 3,321 3,373 3,366 3,380 3,372 3,359 3,420 1.81 1.39 2.97 2.02

A L7HwWTI)? 71.7 71.7 717 72.5 69.8 67.0 66.0 66.3 67.7 66.6 66.6 0.00 -0.73 -4.60 -7.21
° 8 7HDubai)® 76.5 75.1 75.1 75.5 732 70.9 711 70.5 70.8 71.1 70.9 -0.21 0.01 -3.05 -5.58
= =(U$/0z) 2,063 2,625 2,625 2,798 2,858 2,909 2,889 2,916 2,935 2,989 2,984 -0.17 2.58 442 13.70
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