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FIXING 31-12-2020

UsSDJPY 111,455 -0,07 EURUSD 1,222 -3,16%
USDGBP 0,72655 -0,01 EURGBP 0,894 -3,83%
USDCHF 0,92635 0,09 EURJPY 126,2 4,49%

EURCHF 1,081 1,39%

MONEY MARKET RATES/EURIBOR -LIBOR

2 Month 3 Month 6 Month 9 Month lyear

-0,336 -0,542 -0,515 -0,194 -0,483

0,126 0,146 0,160 0,246

-0,044 -0,078 -0,065

0,067 0,078 0,108

-0,780 -0,754 -0,710

U.S TREASURY 0,255 0,893 1,451 2,049
GREEK TREASURY 0,064 0,838 0,979 1,202

GERMAN TREASURY -0,669 -0,602 0,223 0,042 0,022 0,286

JAPANESE TREAS 0,113 0,106 0,045 0,225 0,416 0,668

U.K TREASURY 0,066 0,328 0,704 1,050 1,190 1,215

ESM TREASURY 0,544 0,319 0,044 0,347 0,509 0,616

INTEREST RATES SWAPS

EUR SWAP -0,506 -0,402 0,269 -0,124 0,086 0,348 0,465 0,469
USD SWAP 0,186 0,593 0,971 1,216 1,431 1,622 1,709 1,741
JPY SWAP 0,026 0,018 0,013 0,011 0,071 0,200 0,322 0,482
GBP SWAP 0,233 0,540 0,718 0,833 0,958 1,071 1,102 1,078
CHF SWAP 0,695 -0,560 0,385 -0,210 0,005 0,230 0,308 0,283

HELLENIC REPUBLIC BENCHMARKS BONDS

HELLENIC REPUBLIC T-BILLS

GGB 3,50% 01/23
GGB 3.45% 04/24
GGB 3.375% 02/25
GGB 0% 02/26
GGB 3,75% 01/28
GGB 0.75% 06/31
GGB 1.875% 02/35
GGB 4% 01/37
GGB 4,20% 01/42
GGB 1,875%  01/52
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STOCK MARKETS-BOND FUTURES

BOND FUTURES

Price change 1 closing price ~ %change year to
Last Price day percent 31-12-2020 date(YTD%) bond futures PRICE
ATHENS GENERAL INDEX 891 0,31 809 10,12%

DOW JONES 34.634 0,38 30.606 13,16% BUND 172,91
S&P 500 4.320 0,52 3.756 15,01% BOBL 134,23
NASDAQ 14.522 0,13 12.888 12,68% SCHATZ 112,165

DAX 15.685 0,52 13.719 14,33%

FTSE 7.159 0,47 6.461 10,81% USLONGBOND 160,81
NIKKEI 28.783 0,27 27.444 4,88% us 10y 132,44
BRENT 75,57 -0,36 51,8 45,89% us sy 123,34
GOLD $ 1.783 0,34 1.899 -6,10% us a2y 110,14
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