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FX Market
== A7t oot X7t 7t ChH| el 0| ZH 2+
SPOT 1074.00 1074.30 1065.90 1067.90 -2.60
UsSD1410 1074.60 1074.80 1066.30 1067.80 -3.10 175,935 522,966
USD1411 1075.50 1075.60 1067.80 1069.80 -2.20 798 52,185
NDF Market
EIPNS Spot 1w iM 2M 3M 6M 1Y 2Y 3Y 4Y 5Y
2014-10-13 1067.9 1068.3 1069.6 1070.7 1071.8 1074.8 1078.7 1081 1076.2 10714 1066.6
Swap Market
IRS 1Y 2Y 3Y 5Y 10Y CRS 1Y 2Y 3Y 5Y 10Y
14.07.11 2.53 2.5375 2.5825 2.7075 2.9425 14.07.11 1.655 1.61 1.725 1.96 2.3
14.09.11 2.3075 2.3775 2.48 2.645 2.885 14.09.11 1.69 1.675 1.825 2.095 2.48
14.10.02 2.175 2.2 2.25 2.4025 2.66 14.10.02 1.505 1.475 1.605 1.865 2.185
14.10.10 2.165 2.1925 2.2475 2.405 2.66 14.10.10 1.405 1.405 1.545 1.775 2.095
14.10.13 2.17 2.1875 2.245 2.395 2.65 14.10.13 1.41 1.4 1.545 1.785 2.09
Spread Curve
Swap Spread 1Y 2Y 3Y 5Y 10Y Basis Swap 1Y 2Y 3Y 5Y 10Y
14.07.11 0.016 -0.0085 -0.0035 -0.0615 -0.1205 14.07.11 -0.875 -0.9275 -0.8575 -0.7475 -0.6425
14.09.11 -0.0345 -0.0455 -0.016 -0.086 -0.197 14.09.11 -0.6175 -0.7025 -0.655 -0.55 -0.405
14.10.02 0.013 0.002 0.003 -0.0285 -0.172 14.10.02 -0.67 -0.725 -0.645 -0.5375 -0.475
14.10.10 0.001 -0.0075 -0.0125 -0.049 -0.159 14.10.10 -0.76 -0.7875 -0.7025 -0.63 -0.565
14.10.13 0.01 -0.0045 -0.012 -0.077 -0.169 14.10.13 -0.76 -0.7875 -0.7 -0.61 -0.56
KTB KTB1y KTB2y KTB3y KTB5 KTB10 CRS-KTB 1Y 2Y 3y 5Y 10Y
14.07.11 2.514 2.546 2.586 2.769 3.063 14.07.11 -0.859 -0.936 -0.861 -0.809 -0.763
14.09.11 2.342 2.423 2.496 2.731 3.082 14.09.11 -0.652 -0.748 -0.671 -0.636 -0.602
14.10.02 2.162 2.198 2.247 2.431 2.832 14.10.02 -0.657 -0.723 -0.642 -0.566 -0.647
14.10.10 2.164 2.2 2.26 2.454 2.819 14.10.10 -0.759 -0.795 -0.715 -0.679 -0.724
14.10.13 2.16 2.192 2.257 2.472 2.819 14.10.13 -0.75 -0.792 -0.712 -0.687 -0.729
[Yield Curve] [IRS Curve] [CRS Curve]
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