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24 3% 25T SEL 6EL 7Y HFY 8/24 8/25 8/26 8/27 8/28 HYUH|Y| HFUH|O| MYUHO| MAUHO
Fed Funds” 433 364 3.62 3.63 3.63 3.63 3.63 3.63 3.63 3.63 3.63 0 0 0 -1
C/D(3M) 4.34 3.67 3.69 3.84 3.78 3.81 3.81 3.90 3.84 3.83 3.82 -1 1 4 15
o) T/B(3M) 431 3.63 3.67 3.81 3.75 379 379 3.77 3.77 376 3.80 4 1 5 18
T/B(6M) 427 3.60 374 397 3.94 391 3.90 3.89 3.90 3.90 397 8 6 3 37
2 T/N(2Y) 424 3.47 4.00 417 4.29 4.24 423 417 4.21 423 434 11 11 5 87
T/N(5Y) 4.38 373 414 423 445 442 4.40 4.34 4.36 440 448 8 5 3 75
T/N(10Y) 457 417 4.44 447 473 473 4.70 463 4.65 4.68 472 4 -2 -2 55
T/B(30Y) 478 4.84 497 4.95 527 527 5.22 517 517 5.19 5.21 1 -7 -7 36
= G/B(2Y) 2.08 212 2.53 2.53 2.82 2.85 2.87 2.81 2.84 2.86 291 4 6 9 78
:I G/B(5Y) 2.15 245 2.64 2.60 294 298 2.99 293 2.96 2.98 3.02 4 4 8 58
= G/B(10Y) 237 2.86 294 2.86 3.21 3.26 3.25 3.20 323 325 328 3 2 7 42
G/B(2Y) 4.39 374 4.21 415 4.40 4.36 4.38 4.31 4.35 4.36 441 5 5 0 67
&l G/B(5Y) 435 393 435 4.30 4.60 4.59 4.60 4.53 4.57 4.58 4.62 4 3 2 69
= G/B(10Y) 4.57 4.48 4.81 4.76 5.05 5.06 5.06 4.99 5.03 5.03 5.06 3 0 1 58
G/B(30Y) 513 5.21 552 547 5.78 5.81 5.79 572 5.77 5.76 578 2 -3 0 57
o~ G/B(2Y) 0.61 1.18 137 1.37 1.50 1.68 1.68 1.68 1.70 1.70 1.7 2 3 21 53
=
~ G/B(5Y) 0.75 1.55 1.90 1.90 2.04 213 2.14 215 215 2.16 2.19 3 6 15 64
G/B(10Y) 1.10 2.07 2.67 2.68 2.81 2.89 2.89 2.90 2.90 291 293 3 4 13 87
74 G/B(2Y) 293 2.59 2.78 2.75 292 3.04 2.96 2.90 293 297 3.01 4 -3 9 42
Lt G/B(5Y) 297 297 3.05 3.02 3.27 337 3.28 3.22 3.26 3.31 333 2 -4 6 36
Cf G/B(10Y) 3.23 343 341 3.38 3.66 3.76 3.68 3.62 3.66 3.7 3.72 1 -4 6 29
s G/B(2Y) 3.86 4.06 4.52 442 4.52 4.59 4.56 4.58 4.63 4.69 4.68 -1 9 17 63
= G/B(5Y) 393 4.29 452 4.40 455 4.63 4.60 4.61 4.65 4.71 4.71 -1 7 15 41
T G/B(10Y) 436 4.74 483 472 493 5.06 5.02 5.02 5.03 5.09 5.10 1 4 17 36
A G/B(2Y) 0.05 -0.05 0.09 0.06 0.17 0.10 0.09 0.07 0.09 0.10 0.12 2 2 -5 17
& G/B(5Y) 0.13 0.12 0.23 0.14 0.33 0.25 0.24 0.21 0.23 0.23 0.26 4 2 -6 14
== G/B(10Y) 0.33 0.32 041 0.29 044 041 040 0.37 0.39 0.38 041 0 -3 9
— G/B(3Y) 1.19 1.38 1.27 1.29 1.28 1.25 1.25 1.25 1.26 1.27 1.26 -1 1 -2 -12
; G/B(5Y) 142 1.63 142 144 1.41 1.39 1.39 1.39 1.40 1.41 1.41 0 2 0 -22
G/B(10Y) 1.68 1.85 1.71 1.73 1.71 1.68 1.68 1.68 1.69 1.70 1.69 0 1 -2 -15
DXY 108.49 98.32 98.94 101.19 99.91 98.80 99.00 98.92 99.17 99.16 99.70 0.55 0.91 -0.21 1.40
EUR/USD 1.0354 1.1746 1.1659 1.1422 1.1527 1.1679 1.1664 1.1675 1.1651 1.1653 1.1585 -0.58 -0.80 0.50 -1.37
USD/JPY 157.20 156.71 159.27 162.55 157.40 158.95 159.11 159.19 159.31 159.39 160.09 -0.44 -0.71 -1.68 -2.11
2t GBP/USD 1.2516 1.3475 1.3456 1.3262 1.3483 1.3644 1.3632 1.3649 1.3595 1.3593 1.3538 -0.40 -0.78 0.41 047
USD/CAD 14384 1.3724 1.3793 14196 1.4021 1.3760 1.3845 1.3839 1.3877 1.3855 1.3905 -0.36 -1.04 0.83 -1.30
2 AUD/USD 0.6188 0.6673 0.7185 0.6919 0.7019 0.7171 0.7150 0.7163 0.7170 0.7194 0.7164 -0.42 -0.10 2.07 736
2 USD/CHF 0.9074 0.7926 0.7810 0.8084 0.8075 0.8012 0.8023 0.8015 0.8054 0.8042 0.8091 -0.61 -0.98 -0.20 -2.04
USD/CNY 7.2993 6.9880 6.7663 6.7870 6.7531 6.7212 6.7219 6.7204 6.7221 6.7199 6.7301 -0.15 -0.13 0.34 3.83
SDR/USD 1.3041 1.3695 1.3688 1.3561 1.3637 1.3743 1.3723 1.3724 1.3723 1.3709 1.3713 -0.03 0.22 -0.55 -0.13
EUR/JPY 162.76 184.07 185.69 185.66 181.43 185.64 185.59 185.85 185.61 185.74 185.46 0.15 0.09 -2.17 -0.75
t USD(3M) 4.9643 4.2807 3.9046 3.8974 3.8877 3.8991 3.9016 3.9016 3.9052 3.9053 3.9054 0.01 0.63 1.77 -37.53
!B USD(6M) 54737 4.6371 4.1365 41026 4.0922 4.0890 4.0886 4.0885 4.0885 4.0883 4.0883 0.00 -0.07 -0.39 -54.88
o Euribor(3M)4) 2.7140 2.0260 2.2680 2.3240 24840 2.5240 2.5370 2.5450 2.5540 2.5570 2.5730 1.60 490 8.90 54.70
R JPY(3M) 0.2324 0.5012 0.7264 0.7610 0.8429 0.9008 0.9050 0.9116 0.9142 0.9169 - 0.27 1.61 7.40 41.58
3) GBP(3M) 49621 4.0799 3.8655 3.8662 3.8664 3.8670 3.8670 3.8670 3.8670 3.8674 3.8671 -0.03 0.01 0.07 -21.28
0|=(DJIA) 42,544 48,063 51,032 52,319 52,485 53,277 53,417 53,577 53,464 53,569 53,560 -0.02 0.53 2.05 11.44
= Dl‘-—r.L(Nasdaq) 19,311 23,242 26,973 26,214 25,374 26,180 25,980 26,151 26,130 26,541 26,402 -0.52 0.85 4.05 13.60
;I_ = 2 (DAX) 19,909 24,490 25,105 24,996 25,629 26,137 26,107 26,266 26,286 26,367 26,570 0.77 1.66 3.67 8.49
2= (Nikkei) 39,895 50,339 66,330 70,062 64,362 66,016 65,528 65,856 66,262 66,132 66,406 041 0.59 3.18 31.92
%‘;‘L(Shanghai) 3,352 3,969 4,069 4,094 3,832 3,905 3,882 3,889 3913 3,957 3,952 -0.11 1.20 313 -0.42
A -|C-’|—7|>(WTI)5) 7.7 574 874 69.5 84.7 88.3 86.6 83.7 82.2 835 834 -0.16 -5.59 -1.50 45.25
; -,9,—7|-(Dubai)5) 751 61.1 82.7 70.7 794 84.8 83.9 814 791 815 815 -0.07 -3.90 261 3337
= =(U$/02) 2,625 4,319 4,540 4,008 4,046 4,603 4,652 4,657 4,591 4,599 4,455 -313 -3.21 10.11 3.14
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) IBA(Intercontinental Exchange Benchmark Administration)?} 4t&=3sHs HE2W 7t REEZ 2|2 57 S3HUSD, GBP, EUR, CHF, JPY), 771 27| 2 DA|(MECHA 282 S3t0f et 11~16702 40])
) REXASAEES(EMM)ZL RSt FEEY 187) 2d 2t K23 EI|0IEF2|
) T2 7IE
) 22l HEE(bp). B8, T B2 HEE%). FE82 (1) B2 ZAM, A Z2 M. HHEAXZ Qo) TUX} 20| g2 < HHLAE 7IE2E Al




