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FOREIGN EXCHANGE

Euro change

Price change 1 LAST MID | Price change 1 day year to
day percent PRICE percent FIXING 31-12-2020 date(YTD%)
EURUSD 1,129 -0,21 usDJPY 115,01 0,17 EURUSD 1,222 -7,62%
EURGBP 0,8409 -0,13 USDGBP 0,74505 0,08 EURGBP 0,894 -5,94%
EURJPY 129,84 -0,01 USDCHF 0,9189 0,19 EURJPY 126,2 2,88%
EURCHF 1,037 0,01 EURCHF 1,081 -4,06%
MONEY MARKET RATES/EURIBOR -LIBOR
CENTRAL BANKS RATES 1 Month 2 Month 3 Month 6 Month 9 Month lyear
EUROZONE 0,00 EUR -0,598 -0,336 -0,583 -0,548 -0,194 -0,495
USA (0,00 / 0,25) usb 0,101 0,149 0,218 0,343 0,567
JAPAN - 0,10 JPY -0,054 -0,055 -0,079 -0,046
BANK OF ENGLAND 0,25 GBP 0,177 0,217 0,250 0,469
SWITZERLAND -0,75 CHF -0,798 -0,784 -0,772 -0,717

CAPITAL MARKETS

U.S TREASURY 0,746 1,261 1,493 1,916

GREEK TREASURY 0,622 1,360 1,496 1,285

GERMAN TREASURY -0,637 -0,481 0,217 0,019 -0,054 0,146

JAPANESE TREAS -0,071 -0,064 0,063 0,276 0,472 0,685

U.K TREASURY 0,700 0,810 0,974 1,166 1,218 1,144

ESM TREASURY -0,538 -0,197 0,115 0,397 0,516 0,558

INTEREST RATES SWAPS

EUR SWAP -0,483 -0,148 0,003 0,110 0,274 0,456 0,512 0,445
USD SWAP 0,543 1,168 1,350 1,455 1,566 1,698 1,763 1,748
JPY SWAP -0,015 0,016 0,030 0,057 0,118 0,242 0,365 0,541
GBP SWAP 0,903 1,333 1,320 1,262 1,225 1,200 1,130 1,084
CHF SWAP -0,645 -0,365 0,178 0,023 0,136 0,283 0,298 0,169

HELLENIC REPUBLIC BENCHMARKS BONDS

HELLENIC REPUBLIC T-BILLS

GGB 3,50% 01/23 2y 104,18 -0,35 -3 -23 3mM 100,06 -0,57
GGB 3.45% 04/24 3Y 108,33 -0,24 -1 -16

GGB 3,375% 02/25 4Y 110,39 0,05 0 -3

GGB 0% 02/26 5Y 97,63 0,58 1 49 6M 100,10 -0,41
GGB 3,75% 01/28 7Y 118,09 0,70 3 28

GGB 0.75% 06/31 10Y 94,82 1,34 3 53

GGB 1.875% 02/35 15Y 104,76 1,47 3 60 i2m 100,30 -0,32
GGB 4% 01/37 16Y 139,42 1,14 2 15

GGB 4,20% 01/42 21Y 152,00 1,25 2 16

GGB 1,875% 01/52 30Y 98,48 1,94 3

5Y 110 30 80 88 22 920
1oy 158 39 83 93 22 120
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STOCK MARKETS-BOND FUTURES
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bond futures

BOND FUTURES

PRICE

ATHENS GENERAL INDEX 895 0,69 809 10,68%
DOW JONES 36.398 0,26 30.606 18,92% BUND 171,99
S&P 500 4.786 -0,10 3.756 27,43% BOBL 133,4
NASDAQ 15.782 -0,56 12.888 22,45% SCHATZ 112,05
DAX 15.920 -0,27 13.719 16,04%
FTSE 7.447 1,01 6.461 15,26% USLONGBOND 160,31
NIKKEI 28.907 -0,56 27.444 5,33% us 10y 130,56
BRENT 79,07 0,16 51,8 52,64% us sy 120,93
GOLD $ 1.796 -0,54 1.899 -5,38% usay 109,05
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