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FX Market
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SPOT 1076.00 1079.80 1071.50 1072.60 4.10
USD1411 1076.40 1079.80 1072.30 1072.50 3.90 222,558 514,568
uUsD1412 1078.10 1080.50 1074.00 1074.50 4.30 344 75,992
NDF Market
EIPNS Spot 1w iM 2M 3M 6M 1Y 2Y 3Y 4Y 5Y
2014-11-03 1072.8 1073.1 1074.2 1075.3 1076.4 1079.2 1082.8 1083.7 1080.6 1074.3 1067.8
Swap Market
IRS 1Y 2Y 3y 5Y 10Y CRS 1Y 2Y 3Y 5Y 10Y
14.08.01 2.4750 2.4925 2.5725 2.7175 2.9700 14.08.01 1.6800 1.6400 1.7700 2.1100 2.5450
14.10.02 2.1750 2.2000 2.2500 2.4025 2.6600 14.10.02 1.5050 1.4750 1.6050 1.8650 2.1850
14.10.27 2.1050 2.1350 2.1875 2.3050 2.5650 14.10.27 1.4400 1.4400 1.5800 1.8100 2.1050
14.10.31 2.0425 2.0575 2.1025 2.2125 2.4550 14.10.31 1.3500 1.3450 1.4800 1.7250 2.0300
14.11.03 2.0275 2.0300 2.0700 2.1950 2.4525 14.11.03 1.3250 1.3150 1.4450 1.7100 2.0150
Spread Curve
Swap Spread 1Y 2Y 3Y 5Y 10Y Basis Swap 1Y 2Y 3Y 5Y 10Y
14.08.01 0.0490 0.0255 0.0325 -0.0845 -0.1350 14.08.01 -0.7950 -0.8525 -0.8025 -0.6075 -0.4250
14.10.02 0.0130 0.0020 0.0030 -0.0285 -0.1720 14.10.02 -0.6700 -0.7250 -0.6450 -0.5375 -0.4750
14.10.27 -0.0020 -0.0380 -0.0315 -0.0780 -0.1550 14.10.27 -0.6650 -0.6950 -0.6075 -0.4950 -0.4600
14.10.31 -0.0315 -0.0605 -0.0355 -0.0785 -0.1900 14.10.31 -0.6925 -0.7125 -0.6225 -0.4875 -0.4250
14.11.03 -0.0375 -0.0690 -0.0500 -0.0920 -0.2045 14.11.03 -0.7025 -0.7150 -0.6250 -0.4850 -0.4375
KTB KTB1y KTB2y KTB3y KTB5 KTB10 CRS-KTB 1Y 2Y 3y 5Y 10Y
14.08.01 2.426 2.467 2.540 2.802 3.105 14.08.01 -0.746 -0.827 -0.770 -0.692 -0.560
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
14.10.27 2.107 2.173 2.219 2.383 2.720 14.10.27 -0.667 -0.733 -0.639 -0.573 -0.615
14.10.31 2.074 2.118 2.138 2.291 2.645 14.10.31 -0.724 -0.773 -0.658 -0.566 -0.615
14.11.03 2.065 2.099 2.120 2.287 2.657 14.11.03 -0.740 -0.784 -0.675 -0.577 -0.642
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