P,

SBI Liquidity Market

NYv—% v kLAR—F (20164 1 A 26 BH)

NY TE TR BRMNTHISZORNESIERE . FILA-VORARBRMEBEEL o, RMEYOCHRORMEABREGEBE LA EMD,
RERDIVAVBEBOBELMOVTEY LR TR LU EELENIAETIBENBE LG o=, T KEEEFEHERBREHAN 30A
SYDBKEEGF-TEL FILDOTRAER LG ST, 1272, FOMC OFEREREZZAICERI THRFRL—FLRFEYDDIHY. L
BREREHEG >, —A. RAPERABRALELTNDIENS, AFF - FLLETIVA-SURNEDLNILE  ERBHEER X
AL TRBERBHEEE 1=,

2016/1/26 (k)

TOKYO HREE BRSE | ERTE LONDON LDS{E LD
UsSD/IPY 117.79 118.37 117.67 UsD/IPY 118.50 117.78
EUR/JIPY 127.97 128.43 127.83 EUR/JPY 128.26 127.90
GBP/JPY 167.49 168.69 167.15 GBP/IPY 168.98 166.99
AUD /IPY 81.70 §2.40 81.49 AUD /IPY 82.72 81.70
EUR/USD 1.0867 1.0875 1.0841 EUR/USD 1.0869 1.0819
KLDEmEIEI R EIO— X ~NYA —T & TOEE
F SV EEHM #iE 1= 1 Bl 2= E 8kl #iE AIALL
BiEEY 16708.90 -402.01 ZEFT100 5911.46 +34.46
AT ARE 18860.80 -479.34 {hCAC4A0 4356.81 +45.60
isee 2749.79 -188.73 D AX 9822.75 +86.60
EERAIES 1871.69 -21.74 STEM 600 339.20 +2.93
SASX200 5006.56 +90.61 FEHIBEX35# | 8692.50 +124.80
- = RSENSEXJISZY 24485.95 +50.29 {AFTSE MIBISE! | 18923.83 +282.36
PR ISTIER 2545.61 -37.03 7 288 | 47532.40 +321.98
NEW YORK NY#&{H NYS{H NY i\ HEEHEI =i =]
USD /IPY 118.49 118.63 118.29 RSO 16167.23 +282.01
EUR/JPY 128.63 128.63 128.10 S&P500 1903.63 +26.55
GBP/JPY 170.07 170.28 168.43 NASDAQ 4567.67 +49.18
AUD /IPY 83.06 83.26 82.42 B#%225 (CME) 17055 +215
NZD /IPY 77.09 77.17 76.37 i+ O HEE 12331.32 +188.16
EUR/USD 1.0858 1.0862 1.0823 | [mm RILUER 41932.39 | +456.04
AUD /USD 0.7011 0.7022 0.6968 AR SR 37497.48 -533.74
1/27 ERIEEAF=a—)l dEFA 7T — =iE AL
08:30 E#—Rh?')?}mgrb:tzw ﬁ;??ﬁ?'iﬁ:” — NY GOLD 1120.20 +14.90
08:00 [#—ZA+FZ)7112HDEWR- 52—+ =tk AlS
08:30 [4— k51 7] 40 HEE ISR NY Fil 31.45 +1.11
10:30 [hE]12 H T3EHEE (EiELD CMEJd—>» 369.25 -0.50
14:00 [H#]1H DS CBEOT XE -
16:00 [RrR]112HuBSiHEIS 876.50 4.00
16:00 [F-1+]2HGFKEES{SEaRHEE =
16-00 [ZEE)1 A K — a0 A LS il | 2s B J] Wl
16:45 PESRJ J% H ;‘ﬁﬁ%ﬁiﬁ%@#‘éﬂ#ﬁ 24FE{S 0.84% 0.87%
18:30 [ZE]12HBBAHEO—/F5E IERE
21:00 DRE]MBALEED— 5 ST == 1.07% 1.09%
23:00 [AFOl12HBER > 1.44% 1.45%
00:00 Ei%} 12H ﬁf&“&gg*ﬂji%%gﬂ 7iEE 1.76% 1.77%
04:00 v, N FOMC |
05:00 [—a——S o FHEESHBEE 105 S 2L
30EE 2.79% 2.79%
1/27 XESE - B5A TOMFE
= ROEEE AL

(477 : SBILM)




SBI Liquidity Market

NY F&GLA—F
SO LRI
KEERE>

¥FaRy

FAMEHAD 1 HERERG0.27 KL, (F2E0.26 i)
*%3M

FAMEEAD 1 #FIEEE1.66 )L (T 1.62 FJL)

XJ&J
EAMEHOFERE 1 RFEIE1.44 KL (TR 1.42 F)L)

22:00
FJL/A 11837 a—A/M 128.13 a—0O/K)L 1.0827
22:00
X Hig - KekliEHsxw
B 3 24 fi 3] ATA L KR i ATA K
3 FT100 5858.87 -18.13 9’?_ 15827 +16
FEY==
S&P
1L, CAC40 4311.75 +0.42 500 3= 1873.25 +3.00
¥ DAX 9715.15 -21.00 NS(S)ZALQ 4191.25 +4.50
(4 Fr: SBILM)
23 : 00
£ BEBEOHRE >
11 AKX S8P/r—R - 5 —[#4& 20] 182.86 (¥4 183.09 - gijEl 182.75)

AIEIFERD 182.83 M5 182. 75 [ITIEIE

1M AKS&P/ir—R - 5 —[#4& 20] (ATALL)
AIEFERD 0.84% M5 0. 718%IZ{E1E

0.94% (F#% 0.80% - giE 0. 78%)

1M AKS&P/r—R - 5 —[#& 20] (ATELL)
AIEFERD 5.54% M5 5. 50%IZIE1E

5.83% (F% 5.67%- @1E 5. 50%)




SBI Liquidity Market

(7 : D asN—5)

REERT—4F

<SP/ r—R - V5 —{EEMEEH>

(KREE 20 #h) ZFEAAT
mMmg---108---98---88---7A-- 68

1 182.86 - - 182.75- -182.65- -182.36 - - 181.82 - - 180. 64
ARk - - - - 0.06- - -0.05- --0.16- - -0.30- - -0.65- - -0.96

A&k - - - - -583---550---531---503---4092---484
(REE 10 #Hh) FEA0
mMmg---108---98---88-+--7A-- 68

13- SR 197.54 - - 197.51 - -197.51 - -197.24 - - 196.75- - 195.57
ALk - - - 0.02- --000---0.14- - -0.25---0.73- - -0.91
EUE: S ALEE I 5.3- - -502- - -486---460- - -450- - -4.48
23 : 00

K BEFEROBER >

11 AREEMEIESH (FTAL) 0.5% (FF 0.5% - #E 0. 5%)

.. 38 68 98 128 35 68 98 125 385 65 975 : i 128 38 68 98 128 38
2010 013 - 2015
(AR TIL—L—4)



SBI Liquidity Market

23:00
K BEFEROBER >

NMAAF amzExts (FETAL) 0.5% (F8 0.3%- &R 0.3%)

NAAF amERts (FiFL) 57% (F8 5 0%- &R 4.8%)

9/30 10/31 11/3
12
(R : TIL—LnN—%)

2010

(HFT: TIL—Ln—=%)



P,

SBI

Liquidity Market

23:33
K B
KEEHK 3] BTEL
ARy 15973.71 +88.49
FREYY 4535.86 +17.36
(P : SBILM)
23 : 45

K BEFEROBER >

TAR—74 v bXEY—EX%E PN

0: 00
« BFEEROBR >

1 AKHEBFERRER 9.1 (P8

AIEFFRD 96.5 M 5 96.3 ITIEIE

53.7 (¥#8 54.0- @iEl 54.3)

96.5 - @[ 96.3)

61.00

60.00

59.00

58.00

57.00

56.00

55.00

54.00

53.00

GHFF : J b LiN—%)



RFEET—4

HBREERERER>

1A--128--118-- 108 - -
{E4ERkIEEL - - - 98.1- - 96.3- - 92.6- - .
BRYES - - - - 116.4- - 116.4- - 110.9 - - 114.6 -
HAfSHE% - - - - 85.0- - 83.0- - 80.4- - 88.7- -
[(RiRfE#]
e
|28 RPN 271+ =271+ =250+ - 26.8- - 28.
YA 18.5+ +18.9- -16.9- - 18.3+ - 16.
EF- - 54.3- +54.0+ 58,1+ -54.9+ - 55
[EA]
e R 228+ =242+ =210+ - 22,7+ - 24.
Fts - - - - 53.8+ +51.3+ -53.2+ -52.7+ - 50.
SE IR 23.4- - 245+ =258+ - 24.6- - 24.
[+45%]
e
HE - 16.2+ +14.5+ -15.8- = 18.1+ « 18,
Eip - 10.3+ +10.8+ -10.6+- «10.4- - 10.
BEN - - - 735+ +74.7+ +73.2+ 715+ 1.
ER
HE- - - 13.2+ 12,4+ +12.0- - 14.4- - 14,
Efp - --o - 16.5+ +16.8+ -18.5+ = 16.6+ - 15.
BED - - - 70.3+ +70.8+ +69.5+- -69.0- - 69.

SBI Liquidity Market

i 983 2R
) 201€
(R : TIL—LnN—=7)

98-+ 8H

-102.6 - - 101.3
-120.3- - 115.8

90.8- - 91.5

- 16.6
- 9.1
-74.3

Lol
Sx>=



SBI Liquidity Market

0:00
« BEEROHER >

TAXYyFEY FERIERER 2 (PR 2- 7R 6)

.38 68 98 125 38 68 98 128 38 ¢
2010 2011

(R : TIL—LnN—%)

RFEEET—4
KVyFEY FERSEXEHD
1A-12A- NMA-10A-9RA- 8R

RSB - -0 20 - 6o+ BT+ B 0
M e v e e e G- 0« -2« «v—-4s . -3« -4

HHRSE- - - - 4e - 8- 6+ 0 12+ 1

TIEFE . - - o - 4o 0« «—-16= ==+ = =24+ --15

EREH- - - - 9 12+ 0+ - 3=+ 3-- 1

fii & B 1 1A-128-11B-108- 98 -8R

HEAfERE - - - - 0.59-0.67-0.61- 0.58-0.57-0.80

BRSEAERS - - - - 0.51-0.27-0.22+-0.10-0.47 - 0. 71

0:35

< NY#Hhisz FE>

FROKKTISE. FALMERSLE L, BARICLIHRRFAOELEEES/ LML NEZ AL, B

MEBEG =, T, XKHEEEBRREYSTSEFRZLRE -2 H. MLETFHHEEG oz, ¥V Tk
T, FEACBALGEHESELGY., —FHETELE 250 FLEFEFTER T BES LG o1,

£ BEBEORSAF >

() 11 AD SP/r—R » 5 —FEMEIEHIE. TE 20 HBHBEOFEMEISREZRTIEHRIGIER ALL+5 8% &
TiGFED+5. 7%Z LEY ., 204ETAUKIE4 HhARXYVDEWNVMEVEL 2z, F5RETUN—, R—FF Y
FD3EHTIHEEMENBEREKEIZLR, Yo7 V0P RaFHRIOE—VICEEBT @Koz, o v—
Oy FTLBEREMELZ 1B TFTEHZKEETEN>TNS, EHBKEL., TEEENTILAEHIET BETD 2006 £
TRIZDITEBEREEE 4.8% TEH-STWAAN.2012F 1 BICDOT-EMEMEORTBEE LS E 29.2%5 LY,



SBI Liquidity Market

D1ADOKEEEEBERIERIL. 981 LAAN 63N ERL.3 D ARYDEKEL G- RRLFETIS.
RIcETORBLARE SN ENEREG T,

D HEHREHT116.4THAIOEIEV. ZERBEIRBIFLEEOEEIL 27.2% (FTA 27.1%) M5 FEEFEEH LT,
EFEREDHBHIGICHT2RAIEEIL, EAN+TRTHSEDEZEFH 22.8% (FTH 24.2%) hSETL
f:o

@ S%6HNADOHFERIT85.9 (ATA 83.0) Ao ERL. 3»ARVYDEKELL -, EREMZERAAT
WBHEDEEFIF13.2%ICEFL.3HASYBKEL LG o=, FIFEMZRAATNS EDEE(F 18. 1% (Al
A 16.3%) o EF LT,

QU FEY FERBELEERE. MEOFEEY 2 L4Y (FED6ASETLELOD, TR EH#FLT,
2EEE 4 FIEO) LHELELDIOD, HEMN-6 (F0) . FRZEN4 (A8 | EREHSI (F12) LETL
f:o

B bl = 22 #k 4 e ATE

& FT100 5911.46 +34.46

{h CAC40 4356.81 +45.48

¥} DAX 9822.75 +86.60

ARy OBk 600 15 339.20 +2.93
d1—RA77—Ak 300 EH 1335.90 +12.44
ARAY IBEX35 ¥ 8692.50 +124.80
A4%R)7 FTSE MIB 5% 18923.83 +282.36
7 T2VhERER 47532.40 +321.98

(P : SBILM)
< B B IS >

B XTSI, BE - EEROREOREREMA L THYALT LI, TORBFABEOBLEELERHT
RARLELNKEL, BLSBS LAY, TEREEREE BT,



SBI Liquidity Market

21:00 22:00
26 18 2016

(B - TI—LN—7)
2:00
KEZEKM - i
A5 16136.00 (+250.78) . S&P500 1896.14 (+19.06) F XA w4 4561.16 (+42.67)
LB DEERED
A—=—HPRBERI. S FOREHAEREEFT HIDNEIMNCDOVNT, SERETICROD LB, EPROMBE
FHEBEESFELELS, W FFANDH—=—KOBHICH-YHABE O FL S,
< NY {R#%hig - Far>

FBRBOZ1—I—VEHFHEE. LBHRXTBEOREBETEREERIC. REEELSNIREROXBEBEVVNEATL
M. TOREFEHEYORERNMELNY LI-DZEE oM FICFIBEETY BHT, tABVOERAE G o1,

FRIOFEY 1T, 30 FEH 2.80% (RIA 2.79%) . 10 FEEHA 2.01% (2.01%) . TEEMN1.77% (1.77%) . 5
EEMN1.45% (1.44%) . 3EEN 1.08% (1.08%) . 2 EEAH 0.86% (0.86%) ,

3:00

KL 2 FEEmAIL>

EEEMFMEY - - - -0.860% (FIE 1.056%)

REZEMLFEY - - - -0.688% (HIE 0.888%)

SEFEYEMLEE - - - 97.03% (FTE 52.65%)
FEFLAEEER -« - 0 v 0 s 2.90 £ (@ii[E 2. 80 %)
4:40

NY €3, FLRAARIELE 14.90 FAE®D 14> X=1120.20 FILTHEIZ#T L1=,



SBI Liquidity Market

NY EimiZ, ORAARIEE 1.11 FILE®D 1/3L)L=31.45 FIL TSI &8 T L1

FEEH ® E RIA L
NY GOLD 1120.20 +14.90
NY [RifH 31.45 +1.11

(P : SBILM)
< NY &g >
NYZ£IE, EBROSZETRERDV R VEHEANREY  LBEMNRELGEEL INDIEEESEBENEL 1=,

Fl=. FOMC DFATSEDMEFICEELGEBZRT LEOBRALBBZOXIEMBEL o=, RIEN—XTIE. BF
MALALE, 3 AASRYDEEKELEL ST,

1121.83

1120.00
1118.00
1116.00
1114.00
1112.00

1110.00

14:00  16:00 18:00 20:00 22:00 00:00 02:00 04:00
26 18 2016

(HFF: TI—LN—2)
< NY Rimwhsg >

N YR, OPEC (AmtE#E) MBE L FMBEIRARETCEET HAREENHL LOBRANFLL, B
WABB LG ST,

10



SBI Liquidity Market

16:00 18:00  20:00 22:00 00: 2: 06:00
26 18 2016

(HAT: TI—LnN—%)

T Ebkfih & hE ATA L = E Z1E
') T 15 kil 16167.23 +282.01 16185.79 15893.16
S&P500 & 1903.63 +26.55 1906.73 1878.79
FREYY 4567.67 +49.18 4583.21 4503.53
(&7 : SBILM)
KKBXHE>
KHXTBE, EALDEEIA LR L, BHRICLIHRBFOEFEBENNL VEI LMD, TEHKMERE

BOAGBAGHES LG oz, T, KEEEEHERERASTEFTRE LA &3 XBEMB LG, F0F
BREE. FEMACBRGEBELELGY., —HEELT300.57 FABETLERI SBELH o=,

11



SBI Liquidity Market

16150

01:00 03:00
26 18 2016

(R : TIL—LnN—7)

TEER NY #&{E NY & fE NY R{E
USD/JPY 118.49 118.63 118.29
EUR/JPY 128.63 128.63 128.10
GBP/IPY 170.07 170.28 168.43
AUD/JPY 83.06 83.26 82.42
NZD/JPY 77.09 77.17 76.37
EUR/USD 1.0858 1.0862 1.0823
AUD/USD 0.7011 0.7022 0.6968
(B Fr: SBILM)
<KNEAHBHE>

NEABTSEE., A& CHREARALGEBES LG eh s, BEROYXVBRHOEFELNMSE, FILA -
JOZAMFBRAGEREL Lo E KFINCPHIBDEMBRRESSEEA THRFRL-—FLRFYDDOHY.
PREBEEREM &G 0T,

12



SBI Liquidity Market

12:00 14:00  16:00 : 0: 02:00 04:00 06:00

(HAT: TI—LnN—%)

1.0830

10:00  12:00  14:00  16:00  18:00  20:00 02:00  04:00  06:00
26 18 2016

(HFT : TIL—Li—%)

R SBIUIAT4T4-I—ybikR a4t

BEHIL. ALR—FZIERRINTWIERESEFRBEDEOHICOATFHATIEDEL. E=E~DIRE. BEIEZITICE. MBIC
MIT5IE. BEEHLKEIMILELOEE=ZFBICEEFTFIEIFERASELILEFEEEF A BROABRITOVWTEFLZHLTEYE
T, ZOHNBERITITEIEDTEHDYERA. Tl-. CNODERICK>TELVLHAEIBEIZONTE, U B LUKRIGERIZE S Z—
UNEFEZEVERFA ALR—FMIRRTINTNWDEIEE, FE—RICEHIIEROBHRZEZEMELEZLOTHY. BIFEFENELELD
TRBYELTA BEICH->TORKHKIIEEHRCBETHEEVLLET,

13



