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7. 

101/1

10 101/ 101/1

0.95-0.97% 5 101/1 0.4 0.9650% 10 101/ 2

0.8 1.2580%  

% %

12442.5 12598.6 -156.1 -1.24 225 8801.2 8801.2 0.0 0.00

500 1304.9 1324.8 -19.9 -1.51 1840.5 1840.5 0.0 0.00

NASDAQ 2813.7 2874.0 -60.3 -2.10 19200.9 19259.8 -58.9 -0.31

371.5 379.8 -8.4 -2.20 2378.9 2346.2 32.7 1.39

5338.4 5405.3 -66.9 -1.24 2822.6 2831.2 -8.5 -0.30

DAX 6309.0 6384.3 -75.3 -1.18 7356.8 7234.6 122.2 1.69

IPC 37261.2 37511.1 -249.8 -0.67 105.5 104.4 1.1 1.06

BOVESPA 54038.2 55887.6 -1849.4 -3.31 SENSEX 16070.5 16030.1 40.4 0.25

FTSE/JSE 40 29580.9 29854.4 -273.5 -0.92

2 0.29 0.29 0.81 5 0.97 0.96 0.40

5 0.73 0.74 -1.13 10 1.24 1.23 1.00

10 1.70 1.76 -6.32 20 1.70 1.70 -0.90

2 0.04 0.07 -2.80 2 0.11 0.11 0.5

10 1.41 1.47 -5.70 10 0.85 0.83 1.6

O/N LIBOR 0.155 0.156 -0.100 O/N 0.511 0.512 -0.10

1M LIBOR 0.240 0.240 0.000  30D CP 0.788 0.788 0.00

3M LIBOR 0.467 0.467 0.000  90D CP 0.871 0.871 0.00

6M LIBOR 0.735 0.735 0.050  180D CP 1.008 1.008 0.00

1Y LIBOR 1.068 1.068 0.000  1Y IRS 0.880 0.880 0.00

 2Y IRS 0.656 0.648 0.800  2Y IRS 0.900 0.905 -0.47

 5Y IRS 1.081 1.101 -1.950  5Y IRS 1.040 1.040 0.01

EUR/USD 1.270 1.272 -0.002 -0.14 USD/TWD 29.56 29.64 -0.08 -0.25

USD/JPY 79.28 80.33 -1.050 -1.31 USD/KRW 1170.9 1163.0 7.90 0.68

EUR/JPY 100.7 102.2 -1.470 -1.44 USD/SGD 1.273 1.272 0.00 0.02

GBP/USD 1.580 1.591 -0.011 -0.71 USD/THB 31.41 31.35 0.06 0.19

AUD/USD 0.989 0.991 -0.003 -0.26 USD/PHP 42.91 43.00 -0.09 -0.21

NZD/USD 0.763 0.764 -0.001 -0.13 USD/IDR 9324 9244 80.00 0.87

US$ INDEX 81.38 81.37 0.011 0.01 USD/CHF 0.946 0.946 0.00 0.01

92.56 92.81 -0.25 -0.27 CRB 289.35 289.14 0.21 0.07

108.16 107.92 0.24 0.22 1574.90 1536.60 38.30 2.49

Source:Bloomberg
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