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T Py mHAE  USD  FHEKE | EUR  BGHEE | GBP  RIHIL _ S 2 2 1=} A
O/N 001671 000143 0.3861 00011 -0.39643 000214 0.48375 0 O/N - -
W 003057 __-0.00036 04055 _-00004 __-0.37714 0 048881 0 W 0.01636 0
™ 003957 000143 0.4497 0.0055__-0.35357 0 051288 0 ™ 0.03455 0
M -0.03957 0 0.5531 0007 -0.30643 000143 054994 0 M 0.05782 0
3M 002129 000285 066655 000125 027886 000071 _ 058919 _ -0.00031 3M 0.06273 0
6M 000743 __-0.00036 09756 000745 -0.15929 0 073375 000187 6M 0.11273 0
v 0.09429 0 13227 001035 __-003171 __-000214 10115 000812 v 0.13455 0
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Y -006484 000135 08735 -00095 -0.154 -0.003 0.751 -0.002 Bid -0.05 0.00713
18M 01013 000243 096035 __ -0.0089 -0.158 -0.004 0.799 -0.001 Ask -0.05 0.00713
2Y -0.12282 000338 10472 __-00083 -0.156 -0.006 08545 ___-00015
3Y -0.135 000344 1.1755 -0006] 01236 -0.0088 0.9515 0.004 IS4 L~
a4y 0118 0.003 1275 -0005 00646 -0.0066 1.0385 0.004
5Y -0085 000375 13618 -00027 00169 -0.0091 1122 -0.003 H7Z 1.475 0
7Y -0.0075 0.005 15242 0.0011 0223 -0013 1296 -0.0035 £75 0.95 0
10Y 0.1 0.0062 1.7228 0.0015 0548 0021 15105 -00045
12Y 0.16875 000625 1.8333 0.0047 0731 -002 1619 -0.006 H{E%Y
15Y 02775 ____-0.0285 1.955 0.0081 0918 -0.0207 1.719 -0.007 T E&E  EmHAE
20Y 041875 0015 2.0825 00122 1.0697 0017 1.762 -001 105584 151.74 -0.05
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A& A U &R BAGIEE RS
R&d JCR
0.05 0.10 043 230 0.05 0.07 0.17 041 17.09
0.06 0.11 043 0.05 0.09 0.17 0.32
0.09 0.14 044 164 0.06 0.12 0.25 0.26
0.09 0.19 068 160 0.06 0.16 031 0.34 13.34
0.1 0.23 0.74 0.07 0.18 0.34 1.21
0.12 0.26 058 0.10 0.19 045 0.69
0.14 031 0.39 0.13 0.23 0.34 #N/A Sec
0.16 0.39 065 0.13 0.34 0.53 0.60 #N/A Sec
0.20 043 038 0.16 037 061 0.46 #N/A Sec
0.25 0.46 043 021 043 0.52 #N/A Sec
0.40 055 H#N/A Sec 0.38 0.92 #N/A Sec #N/A Sec
0.72 .00 1.46 #N/A Sec 0.71 .00 146 #N/A Sec #N/A Sec
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8.29 9.25 753 12.19 837 6.37 597 5.59 1.07 0.99 1.00
835 9.31 7.58 12.27 842 6.41 6.01 563 1.08 1.00 101
.77 866 7.05 1141 7.83 5.96 5.59 5.23 1.00 0.93 0.94
148 1.66 001 2.18 1.50 1.14 1.07 1.00 0.19 0.18 0.18
1.39 1.55 1.26 204 140 1.07 1.00 0.94 0.18 0.17 0.17
1.30 145 1.18 191 1.31 1.00 0.94 0.88 0.17 0.16 0.16
0.99 111 0.90 1.46 1.00 0.76 0.71 0.67 0.13 0.12 0.12
0.68 0.76 0.62 1.00 0.69 0.52 049 0.46 0.09 0.08 0.08
110.20 122.93 1.00 161.96 11117 84.64 79.32 74.29 14.19 13.20 13.29
0.90 1.00 081 1.32 0.90 0.69 0.65 0.60 0.12 on on
1.00 1.12 091 147 101 0.77 0.72 0.67 0.13 0.12 0.12
*100

B IEER

INDEX 16,757 -259 1,343 16 2,526 1 17,852 145 2,087 12 6,263 44

HFF : Bloombergk U MATH ¥ EFZ IR AL MTTER

Copyright ©2014 Kaede Group. All rights reserved. 1/2



N4

“IN
' As Of 2016/5/25
£ 715 © Yield Curve
Yield Curve Discount Factor
2.500 1.200
2.000 1.000
1.500 0.800 -
7 1.000 T, 0.600 -
# 0.500 0.400 |-
0.000 A\ : . . . 0.200 -
0500 & 5 10 15 20 25 3 0000 ‘ ‘ ‘ ‘ ‘
-1.000 0 5 10 15 20 25 30
#ir Hir
—JPY —USD EUR ——GBP —JPY —USD EUR ——GBP
SFIEW: LR MU AL - T4
2—0F 6Month LIBOR 1 Year SWAP RATE
0.16 0.2
0.14
0.15
012 W
0.1 0.1
0.08 005
0.06
0.04 0
: 2013/4/6 2015/7/15 2015/10/23 201¢ 2016/5/10 2016/8/18
0.02 ' 0.05
0 L o W
v it -0.1
Y 2015/7/15 2015/10/23 2016/1/31 vls/slw 2016(8/18 -
-0.04 0.15
5 Year SWAP RATE 10 Year SWAP RATE
0.4 0.8
03 07
0.6
02
05
o1 04
0 0.3
2015/4/6 2015/7/15 2015/10/23 2016/4/] 2 5/10 2016{8/18 02
-0.1 -
0.1
02
0
-0.3 2015/4/6 2015/7/15 2015/10/23 2016/1/31 2016/5/10 2016/8/18
T -5 ERNU NI - TF—F
B22574 TOPIXT19
25,000 1,800
1,600 A
20,000 1,400 %
1,200
15,000
1,000
10,000 800
600
5,000 400
200
0 0
2015/4/6 2015/7/15 2015/10/23 2016/1/31 2016/5/10 2016/8/18 2015/4/6 2015/7/15 2015/10/23 2016/1/31 2016/5/10 2016/8/18
DOW JONES S&P500
20,000 2,500
18,000 ~v ~ter
16,000 W 2,000 W
14,000
12,000 1,500
10,000
8,000 1,000
6,000
4,000 500
2,000
0 0
2015/4/6 2015/7/15 2015/10/23 2016/1/31 2016/5/10 2016/8/18 2015/4/6 2015/7/15 2015/10/23 2016/1/31 2016/5/10 2016/8/18
P © Boombergdk U MATH v EF LRI AL M THRRL
Copyright ©2014 Kaede Group. All rights reserved. 2/2



