"SBI Liquidity Market

NY<v—%v bLAR—F (201646 A 17 R)

NY fi35ClEk, ZED EUBEBRBEAOOREBELEZLEORAIS, RMKEALRLEGY ., BEROY RV EREEHIMS VI &,
5, AXMICRELEELSNDIAER>TA—A,. R FZ2BVRTHENEBRE LG oz, 2—A, Ry FRIFALTTEL .,
HELTHBABRBHELE 2Tz—H. FRIZERRSAEXEESEIHBENMEIAFTRELE2EOD, FILORKBIZEENT
2, GLA, FOMC CABDEMBERERLE, EBELARV M ERZE—RBELIHY. FL/AXKBEETHOLOCHOER
gL,

20165F 6H17H (#)

TOKYO ERKRE ENSE | ENWE LONDON LD {E LDR{E
usD/JPY 104.28 104.84 104.10 UsSD/JPY 104.36 104.14
EUR/JPY 117.25 118.10 116.90 EUR/JPY 117.47 117.11
GBP/JPY 148.70 149.81 148.03 GBP/JPY 149.26 148.64
AUD/JPY 77.00 77.54 76.76 AUD/JPY 77.17 76.91
EUR/USD 1.1249 1.1272 1.1223 EUR/USD 1.1268 1.1241
¥LDEmFEIFEFEO— X ~NvA —F - E TOEE
PP EEEN b L] g HEkL B = Bk b L] gIHEkL
BEFN 15599.66 | +165.52 %=FT100 6021.09 +70.61
N R 20169.98 | +131.56 {LCACA0 4193.83 +40.82
ERES 2885.10 +12.29 DA X 9631.36 +80.89
REERSER 1953.40 +1.41 STXEME00 325.78 +4.49
EASX200 5162.66 +16.68 MIBEX35#5% | 8362.00 | +162.10
A>2FSENSEX 53 26625.91 +100.45 £FTSE MIBH#:3 | 16923.29 | +571.39
S HR—ASTER 2763.42 +11.86 W7 £HER | 52140.61 | +113.90
NEW YORK | NY#&{l NY m {iE NY®={i KERHM 3 [ ;=124
UsSD/JPY 104.18 104.36 104.12 * 4 EH 17675.16 -57.94
EUR/JPY 117.49 117.78 117.13 S&P500 2071.22 -6.77
GBP/JPY 149.61 149.94 148.52 NASDAQ 4800.34 -44.58
AUD/JPY 77.01 77.28 76.81 H#&E225 (CME) | 15550 -15
NZD/JPY 73.51 73.75 73.40 FOxv MES | 13901.77 +19.36
EUR/USD 1.1279 1.1297 1.1243 ENY RN 45306.22 +80.82
AUD/USD 0.7393 0.7411 0.7370 HEXRZINFEW | 49533.84 | +122.22
6/20 EHERArFa—N JEF4T1— b L] 11204
o0 Al AmERE maon | izesso | -aso
14:30 [BXIsABEESE NY S 47.98 +1.77
19:00 [FAYIsASREEYMmER CNEa—> 442.75 +12.25
b Egﬁ}_ﬁg %%%}Ii AARTTR LA CBOT X= | 1148.25 | +29.00
21:30 [DHFH14HHZESE S REEEIE %= A 3 B
25E M 0.69% 0.69%
3SEM 0.83% 0.81%
SEEM 1.11% 1.09%
TSEM 1.40% 1.37%
105E8 1.61% 1.58%
30£EM 2.42% 2.40%
6/20 TESR -WA - -TORTE
- HHBHREE B
= K2EEEASL

HiFT : SBILM




“SBI Liquidity Market
NY iTLF—p

21:00
Kw/B 10428 1-n/W 11736 21-—A/FM 1.1255

21:00
Ex#kNhiE - KERMIERED
(53 EX 237 10 ] .01=] -4 KEM%EY ¥kl .01=] 1
g
FEFT100 5999 .41 +48.93 17629 -14
EMS=
S&P
{4 CAC40 4178.08 +25.07 2067.50 -3.00
500 £ =
NASDAQ
3t DAX 9583.64 +33.17 4413.25 -3.50
100 £ =
AT SBILM
21:00

K BHEBEOFER >
5 AR—5 > FAeEEYmiEs @ETAL)  0.9% (F18 0.6%- &1E 0.3%)

5 AR—Z v FEEEYMEER GIEL) -0.7% (F8 -0.9%-fiIE -1.2%)

SI

2016

HFF : Bloomberg




2010

H AT : Bloomberg

21:00

< BEBEORR »

5 AlR—5 Y RINER LS

5 AFR—3 v FihGERLES

HFF : Bloomberg

(RTALL)

(RT4ELL)

-0.5% (¥ 0.6%- 1= 0.3%)

2.2% (FH 3.6%-®IE 3.2%)

“SBI Liquidity Market




HFF : Bloomberg

21:30

K BEBEOFER >

S5 AREEEIHH 116454 (P8 115054 - AR 116.75#)
BIRIFERD 117. 2 505 116. 7 HHIZEE

S5 AXEEBEILMGS @A) -0.3% (T8 -1.9%- @@ 4.9%)
BIEFERD 6. 6% 5 4. 9%I[IE1E

5 AREHRFAIHH 113874 (P8 114554 - 5iE 113.054)
RIEIFERD 111.6 5 113.0 BHIZEE

5 BB THE @A) 0.7% (FH8 1.3%- #1E 4.9%)
BIEFRD 3. 6% 5 4. 9%IZIE1E

H AT : Bloomberg

“SBI Liquidity Market



“SBI Liquidity Market

1400
1300
1200
1100
1000
900
800
700
600

500

2
Ny

2016

H AT : Bloomberg

BHFERT—42
KREEFRI HFTHEH>

58-- 48--3F--2R--18-- 127
EEAETHE - - - 1164+ -116.7+ - 111.3+ - 121.3+ - 112.8+ - 116.0

—FETCE=E- - 76.4- - 76.2- - 75.1- - 845- - 71.5- - 76.5
E&FE- - - - - 40.0- - 40.5- - 36.2- - 36.8- - 356.3- - 39.5
Bk SN 113.8+ - 113.0- - 107.7- - 116.2- -118.8 - - 120.1
—FETHE=E- - - 72.6- - 741+ - 725+ - 73.3- - 72.7- - 73.8
EafFE- - - - - 4.2+ - 389+ - 35,2 - 42.9- - 46.1- - 46.3

BIAL (%)
BEET - - - - - 0.3- - 4.9+ 82+« 7.5+ 28+ - 0.9
BB - - - 0.7 - 49+« 7.3+ -22- - -1.1- - 6.6

21:30
K BEBEOHER >

S AN FHHEEEYMER RTAL)  0.4% (FH8 0.5% - #1E 0.3%)

5 AT AHEEYEIER FETEL)  1.5% (F8 1.6%-#E= 1.7%



H AT : Bloomberg

HFF : Bloomberg

“SBI Liquidity Market

22:33
KEEHM
*HEWH 3] BB
dIFY 17706.39 -26.71
FREY Y 4831.02 -13.90

HiFT : SBILM




“SBI Liquidity Market

22:35
K BARE >
T5—F -t bLAS RERBE

: TFONC O EITAR—E. FHRMEZELTS )

TREIEHEYEEBRWLET JO—F TS

TV LEABMNGEYIEL, YRR

STRADTUIE, 2% E—HH LLEAEYEL

KEBHOIEED

RKEET 4 T TIVT « THERIT, RESKBEECTAUR (#30m 1) H-Y 1.5~ (1L6M) 2FHI L TV—F8 OEA
EZARL, RENSEHESND, REDFTERHTEHAOHTT, OKRBMAICHLENSATEEMENH D, IBEOEIBIZL DA BE LT,

BECERBEOHMKIIIFT H5—A. RHERLGENRFEL TV, AV ITAHILZTHA=T Y —TNY—FBEEA, Y7
SUVAIABETILRANEATEY., 7453 TLIT AT TOEAR., Ot ZEEEZ DWHEMENAH D,

23:30

< NY H=HiE P>

FRO#ATH, UBERZEIEEREELRKEICERA TS LD, BRTHLICEALH, BBULIEIZREHOEIHETLR
o, TERMIMENLEE A1,

< BERBRORIVF >

SADREEFIHHT. FERBETHTAL-0.3%D 116.4 FHEGY., 2HhARYDIAFTRER o=, FAIERALTIEHI. 5%, FL
HEITEARE LTEVWKEZHEL TS Y. FETMSOBASNHENTNDSZ EARSATIS,

OEIGHTIE. —FETEEIFTAL0.3%D 76.4 5L 2 » ABGEOEM. TAUNDOEEEEIZ-1.2%D 40 Hi,
ORI T L, JLRERA-33. 3%, PEEERIL-2. 5%, FAARIZ+1. 5%, FEARIZ 14. 4%,

QEFEIHHMDETIEEE L BRI HHIL. BIAL+0.7%0 113.8 5 & 2 » BEHKETEM, F1ER B L TIE-10. 1%,

BRI 3 SX ¥k il i BT ELL
EFT100 6021.09 +70.61
{h CAC40 4193.83 +40.82
3 DAX 9631.36 +80.89
A by 7B 600 &8 325.78 +4.49
1-a77—A b 300 8% 1280.11 +14.88
ANA 2 IBEX35 ¥ 8362.00 +162.10
€4 %7 FTSE MIB 5% 16923.29 +571.39
M7 77 h2KiEN 52140.61 +113.90

HiFT : SBILM



“SBI Liquidity Market

LERMERKTTIE>

Em kX iGE. EEO EUBRBESHAPOZEL. BHERN) A VAIWMERZHHI-C b, TEXRMIBALEES LG o1,
700
Q580
9560

9540

963136

9620

Q800

9580

HFF : Bloomberg

1:00
KEZHM - i
Ay 17645.30 (-87.80), S&P500 2066.74 (-11.25) FRF w4 4801.22 (-43.70)

N T

FAILE INF ZHERE. U B#RORFEZMSEERBEICOVT TEEF U AOMBTRELZIT TSI EFHALNE, §KD
FIMEBHRITSHEA5) L, UERBEEIRT D& 5UHENT, KEFEUADOESNEZCETERAOREMIRL., £EK®
FEoRLEIZOEN o= L. ERBREDFRD—DOTHHBEMBEICAHL T Z2ETCHEHRAPOFRETHIROLBRMAOAEZE
ZLTER] ERHLE, SANLFRR TEU BRECENMNEEFL T TIGC, SHEEORAMREZ L5 L1 EFEL. BUITEEE
SERTHAL,

< NY R - £

FBBOZ21—IA—VEFHHE. COEZH2OLFORBT, —BRBEHET ST YMNEITLE. EUBBORFEM S XEOERK
FERBEICEATHRFRL- LM 0T,

FRIDFIE Y (F. 30 FEA 2.43% (RTH 2.40%) . 10 FEEH1.62% (1.58%) . 7 FEEA1.41% (1.37%). 5 F{EH1.12% (1.09%) .
3 FEEAY0.83% (0.81%). 2 F&EHY0.70% (0.69%),

4:10
NY &1%. FDBRAMNITELE 3.60 FARD 142 X=1294.80 FILTHBIZ#T L1,

4:20
NY R, PIOBRAMEBEL1.77 FILE® 1/3L)1=47.98 FILTHBIE#RT L=,

8



SBI Liquidity Market

EWER # RMIHEE
NY GOLD 1298.80 -3.60
NY R 47.98 +1.77
HiFT : SBILM
< NY 773 >

NY £(F. AIBETORBEORE T, —BRBEHET HEYICH SNz, =, FLAI—OG LT L TEERICHB L0,
FILORBEELSNSEEEIBHELHT, TlFKo1f

1290

10:00 12:00 14:00 1a: 00 20000 22:00 (0 00 0200 0400
H T : Bloomberg
< NY Fimmis >

NY RifE, FAALI—AGEITRHLTTEL, FLETORADEIRENBEWNMERE LG ofz, T, EE® EUBREBEZA OO
BRLI-CET, BRERDVRVERDOBENHFE 2 ELEMB LG,

F\[’r MW"NW Wb gttt MMMNW”“WI‘

14:00 1a:00

H AT : Bloomberg



"SBI Liquidity Market

& 79 I8kl 17675.16 -57.94 17733.44 17902.78
S&P500 & 2071.22 -6.77 2078.20 2062.84
FREYY 4800.34 -44.58 4835.02 4792.34

HiFF - SBILM
KREATIR>

KHATSE VBB ZR I RERBREZRBICEA TSP BRTHS &AL L, BIBHLTIEIZREEHESIBET LR oM,

TERMBEIRENLBE LA Tz, ANTOTYTABARESTELILIENEERZRLTIFOHEREE ST

H T : Bloomberg

0100

03:00 0400

UsD/JPY 104.18 104.36 104.12
EUR/JPY 117.49 117.78 117.13
GBP/JPY 149.61 149.94 148.52
AUD/JPY 77.01 77.28 76.81
NzD/JPY 73.51 73.75 73.40
EUR/USD 1.1279 1.1297 1.1243
AUD/USD 0.7393 0.7411 0.7370
HiF : SBILM

10

17O
17675.16

17660

17840

17820

17800

0500



SBI Liquidity Market

LS EEBTHE>

NEABETSE. FRICERSINEKEEBEIHBATEFTRE LRSZHERE GO0, RIGFBREME Aoz, FIL/MAIFERESE
TROWLDHADERM KL, —A KB U BB SAOCPRBRLEZEDREAN S . A—OV0RY FZEVRTHENER LAY,
I OAAFHRHMBRGE]E LG0T,

104,80

=104.70

=104.60

104,50

104,40

104,30

1014 70

g 104,17
104,10

12:00 20000 22:00  00:00  02:00  04:00
17 68 2014

08:00  10:00  12:00 1400 16:00

H AT : Bloomberg

02:00  10:00 1200 14:00  16:00 1800 20000 22:00 0000 0200 0400
17 68 2018
H P : Bloomberg

RSBV IAT 471 -<T—4ry bl E#

BERE, ALR—FIRRTINTVIBRESEHESOEOICOATHATILDEL, E=ZF~ORHE. BEEZTSC
ELCHBIZNITSCE, EELLAEMILELDEEZEBICEREFEEAS LI LEFHETFEA. FRONEFIZOW
TRABLEZHLTHEYVETA. TORBTERIATILDOTEHY EFEA, Fo CALDBRICE > TELEVLALZETIC
DUWTH., SHBLVABERRERBETI—VDOEEZAEAVFTEA,

11




"SBI Liquidity Market

ALR—PFIRFTENTVLEET, RE-RICHTIFERORBZENELEZIOTHY., BFZENELEZIOTEHY F
A, REICHE>TORBHBEEEHRCBFTESREWLLES .

12



