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 LAST  MID 

PRICE

Price change 1 day 

percent

Euro change 

year to 

date(YTD%)

EURUSD 1,186 -0,13 USDJPY 109,88 0,16 EURUSD 1,222 -2,89%

EURGBP 0,8569 -0,01 USDGBP 0,7223 0,10 EURGBP 0,894 -4,15%

EURJPY 130,36 0,05 USDCHF 0,91515 0,13 EURJPY 126,2 3,29%

EURCHF 1,086 0,00 EURCHF 1,081 0,44%

CENTRAL BANKS RATES 1 Month 2 Month 3 Month 6 Month 9 Month 1year

EUROZONE                0,00 EUR -0,553 -0,336 -0,548 -0,519 -0,194 -0,500

USA              (0,00  /  0,25) USD 0,083 0,096 0,116 0,148 0,223

JAPAN                      -  0,10  JPY -0,072 -0,053 -0,095 -0,085

BANK OF ENGLAND  0,10 GBP 0,054 0,056 0,064 0,099

SWITZERLAND           -0,75 CHF -0,789 -0,768 -0,758 -0,724

2YEAR 5 YEAR 10 YEAR 15 YEAR 20 YEAR 30 YEAR

U.S TREASURY 0,206 0,784 1,322 1,942

GREEK TREASURY 0,050 0,804 0,905 1,142

GERMAN TREASURY -0,711 -0,670 -0,364 -0,106 -0,132 0,134

JAPANESE TREAS -0,123 -0,089 0,051 0,242 0,430 0,662

U.K TREASURY 0,189 0,364 0,708 0,927 1,050 1,059

ESM TREASURY -0,588 -0,417 -0,087 0,223 0,384 0,482

1 YEAR 3 YEAR 5 YEAR 7 YEAR 10 YEAR 15 YEAR 20 YEAR 30 YEAR

EUR SWAP -0,513 -0,431 -0,320 -0,195 -0,001 0,246 0,354 0,344

USD SWAP 0,154 0,527 0,877 1,116 1,345 1,550 1,645 1,673

JPY SWAP -0,033 -0,009 0,000 0,024 0,086 0,213 0,333 0,496

GBP SWAP 0,287 0,577 0,707 0,793 0,886 0,976 0,994 0,960

CHF SWAP -0,703 -0,610 -0,463 -0,303 -0,098 0,103 0,178 0,118

GREEK BONDS         MATURITY Tenor LAST  MID PRICE MID YIELD

YIELD CHANGE 

1 DAY in b.p

YIELD CHANGE 

YEAR TO DATE(YTD 

in b.p) Tenor LAST  MID PRICE MID YIELD

GGB  3,50%             01/23 2Y 105,45 -0,39 -1 -27 3M 100,06 -0,39

GGB  3,45%             04/24 3Y 109,75 -0,33 0 -25

GGB  3,375%           02/25 4Y 112,46 -0,23 0 -31

   GGB  0%                    02/26 5Y 99,98 0,01 1 -9 6M 100,27 -0,58

GGB  3,75%             01/28 7Y 122,17 0,25 0 -18

     GGB  0,75%             06/31 10Y 99,75 0,78 0 -3

GGB  1,875%           02/35 15Y 112,45 0,89 0 1 12M 100,23 -0,31

GGB  4%                   01/37 16Υ 143,99 0,92 0 -6

                             GGB 4,20%             01/42 21Y 156,22 1,11 0 1

GGB  1,875%          01/52 30Y 105,46 1,65 0 -23

MATURITY GERMANY

GREECE VS  

GERMANY 

SPREAD  

CHANGE YEAR 

TO DATE(YTD in 

b.p) SPAIN PORTUGAL ITALY FRANCE 

5Y 68 -12 37 48 2 46

10Y 114 -5 44 56 8 79

15Y 101 -25 10 37 -29 64

MATURITY 3M 6M 1Y 3Y 5Y 7Y 10Y 15Y 20Y 30Y
YIELD -0,39 -0,58 -0,31 -0,33 0,01 0,25 0,78 0,89 1,11 1,65

Last Price

Price change 1 

day percent

closing price 

31-12-2020

%change year to 

date(YTD%) bond futures PRICE

ATHENS GENERAL INDEX 916            0,08 809 13,20%

DOW JONES 35.369      -0,21 30.606   15,56% BUND 175,14

S&P 500 4.535        -0,03 3.756      20,75% BOBL 134,92

NASDAQ 15.364      0,21 12.888   19,21% SCHATZ 112,255

DAX 15.869      0,56 13.719   15,67%

FTSE 7.170        0,44 6.461      10,98% US LONG BOND 164,25

NIKKEI 29.660      1,83 27.444   8,07% US 10Y 133,94

BRENT 72,05 -0,77 51,8 39,09% US 5Y 124,16

GOLD $ 1.825        -0,12 1.899      -3,85% US 2Y 110,34

FOREIGN EXCHANGE

MONEY MARKET RATES/EURIBOR -LIBOR

CAPITAL MARKETS

INTEREST RATES SWAPS 
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   FIXING 31-12-2020
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