“SBI Liquidity Market

NY<—%v bLAR—F (201749 A 21 A)

NY FETIE. FRICKREOFENOEMF L FHRAFNEECEEZTRAA—RLTEY ., FRALKRILAVARDEE,NE
TLRELEPOLBEOENBELE oz, ELT. FRICERSNRKFREAEZRERFEH. J45T LI TERSRIERMN RITF
BREREGOADD . RISIFREHELY, FILA-VORAIF LEQENFEA LV, ZORITETFLTO XEERNERYA L
FRICELFIEERT T FILEL-AEYNMERERY, FILA- VORI BETRRALEGES LG o1,

20175F 9A21H (&)

TOKYO 3 [ il Bl T T EEAE &l FiELk
UsD/JPY 112.55 112.71 112.20 HETH 20347.48 +37.02
EUR/JPY 133.96 134.06 133.42 nouEl | 28110.33 -17.47
GBP/JPY 151.91 152.25 151.40 R 3357.81 -8.18
AUD/JPY 89.62 90.31 89.48 S=ASX200 5655.42 -53.67
EUR/USD 1.1903 1.1907 1.1866 AFSENSEX | 32370.04 -30.47
B 3= 2=k {h L L] i ALk KEEEk b L] [r1=]34
EFT100 7263.90 -8.05 KATEY 22359.23 -53.36
{ACAC40 5267.29 +25.63 S&P500 2500.60 -7.64
®DAX 12600.03 | +30.86 NASDAQ 6422.69 -33.35
NEW YORK &l il 4[] R =T &l BiELk
UsD/JPY 112.55 112.59 112.14 bOvMES | 15454.92 +65.33
EUR/JPY 134.37 134.37 133.74 FAIREN 50545.75 | +181.80
GBP/JPY 152.86 152.86 151.51 FRZAEWM | 75604.34 | -399.80
AUD/JPY 89.27 89.31 88.90 *—EPEEE
EUR/USD 1.1939 1.1954 1.1899 BT ATA— 2 B L
NY GOLD 1294.80 -21.60
8/22 @FREART 1N NY KUk 50.55 -0.14
s ¥ewiley | % B | &
0 ) (3] (K10 AR R A SR P i 1.44% 1.44%
19:00 [E]0ACBIEEEA A M 1.60% 1.59%
21:00 [F—ZFIsA=®x—H 7513 5SEM 1.89% 1.88%
21:30 [hrS1sHBESDImE
21:30 [HF%17ANGSSEE 754 Z.11% 2.10%
22:45 [REISHA <70 > AKBRRLERPM - — A38PM 104EM 2 28% 2 27%
306K 2.80% 2.81%
1271058 0.46% 0.44%
EE 104M 1.37% 1.34%
/22 XFEER - B - TOMTE
= AT AEIRER A FEE
- DR T o IR EiE
=B TS UY AEIRERE BE
= kv ERESEE (24H)

HiFT : SBILM



“SBI Liquidity Market
NY 4L~

21:30
L BEBEOER >

REREERISBFHY 26.9548 (FE 30.2754 - #iE 28.2 54)
RIEISERD 28.4 AL 28. 2 HHIBIE

KEAERBERBEZHER 198.05A (F8 197.5F5A - &= 193.6 AN)
ATESRD 194.4 BAMN S 193.6 HAISHBIE

AFREEREREA
Fi8- 3024 #EE 259584

HFF : Bloomberg

REERESREFREY
1975 A %% 198.0°0 A

HFF : Bloomberg



"SBI Liquidity Market

RERET—4
KHFRAERRPERGEH - #REZREFHD
- - - EEL - - 4EBBTY - - BKER - - BigELE

17/09/17 + - - 259,000 - - - -23,000 - - - 268,750 = = = = % % % % « = = = % % %
17/09/17 - - - 282,000 - - --16,000 - - - 262,750 - - - -1,980,000- - - -1.4%
17/09/02 - - - 298,000 - - -+62,000- - - 250,250 - - - - 1,936,000 - - -1.4%
17/08/26 - - - 236,000 - - - +1,000- - -236,750 - - - -1,951,000- - - -1.4%
17/08/19 - - - 234,000+ - - +3,000- - -238,000- - - -1,945000- - - -1.4%
17/08/12 - - - 232,000 - - --12,000 - - - 240,500 - - - -1,954,000- - - -1.4%
17/08/05 + - - 244,000 - - - +3,000- - -241,000- - - - 1,954,000+ - - -1.4%
17/07/29 - - - 241,000 - - - -4,000- - -242,000- - - - 1,956,000+ - - -1.4%
17/07/22 - - - 245,000 - - -+11,000 - - - 244,250 - - - - 1,967,000 - - -1.4%
17/07/15+ - - 234,000 - - --14,000 - - - 244,000 - - - - 1,964,000 - - -1.4%
17/07/08 - - - 248,000 - - - -2,000- - -246,000- - - - 1,977,000 - - - -1.4%
17/07/01 - - - 250,000 - - - +6,000 - - - 243,500 - - - - 1,949,000+ - - -1.4%

SZHREBIEHN 1 BREND
L BHEBEORIVE >

REERIEPFHRIE. FLEL-2.3 5H0 25.9 BHEELY ., 2 8ERTHED Lz, REHHO 4 BRETHIL. FHELL+0.6 FHD 26
T8I0 LAY, FFE6 A4 BETOBELRDBKEL T Tz, £, E5H 1 BEN DX FRBEZHETRIL. gr8LL+4. 4 BA
D198.0FANERY . 2BV (M-, ZHREHO 4 BBBHFHIE. FELE+6500 AD 195.3 5N, 8 BIZKEN)y—> T/—E
—1 [CERONE-FEHT IV RNTIE, SEHABTOZHELS., E&Y 7T FAEEMLz, ZHRELERE, fBEEDL LT 1.4%7F:
271

21:30
& BERBROFER >

YA 43TNT ¢« FHEBRRER 23.8 (F8A 17.1-7E 18.9)

9874 7 TN 7« FTEEERIER
¥ O171- 88 238

HFF : Bloomberg



“SBI Liquidity Market

REEET—4
LT 43 TNT 1« TEBEHE>
98- -88--7A--6A- 58

2infesr- - -23.8- -18.9- -19.5- - 27.6- -38.8
HEAMAE - - 344 -21.1- -19.1- +23.6- -24.2
BRSE{fAS - - - 22.8- - 13.5- - 9.0- -20.6- -15.3
HiR=ZE- - +29.5- +204- - 2.1+ +259- 254
W - - - 37.8+- +29.4- +12.2+- - 285+ -39.1
2% - - 170 =145+« 7.2+ =140+ - 9.0
AGiE%S- - -145- -10.5- - 7.4- -13.9- - 6.4
EEKE- - --1.4- --6.1- - 07- - 58-- 1.4
ER&EH,- - - 6.6--10.1- -10.9- -16.1- -17.3
6 nA%LEFHE

984--88--7THA--6RA-- 58
Eintes- - +55.2- -42.3- +36.9- -31.3- -34.8
HEAMAE - - +46.2- = 34.8- -46.6- -40.9- -42.7
BR5efflitg - - -31.7- =404+ -29.7+ -28.7- -22.9
HIRZE - - +56.9- +49.1- -39.4- -31.9- -47.2
HEg =« - - 55.8- -44.1- -259- -38.7- -38.5
2% - - 122 «16.9 =11.4- « 3.4+ -11.5
AfrE#- - 46-- 68+ 1.6+ 02-- 1738
TEEKE - - -18.9- =262+ =258+ -20.4- - 7.4
ER&EH- - -30.1- -33.1- -27.0- -30.0- -29.2

22:19
K BEBEOFER >

F7HE BRSAREK 6.75% (P 6.50% - miE 6. 75%)

M7 R BeREHRE
FH 650% - FHE 6.75%

2011 2012 2013

HFF : Bloomberg



"SBI Liquidity Market

22 : 45

K BAHRE >

kS v FTRKEEE

c TEEASA~ DI ERIET 206 U1
23: 00

« BHFEEOHR >

8 AXRRAITHEIERSIES (BIAL) 0.4% (P8 0.3%-wE 0.3%

sHARIAITHRELSEY GTAR)
T4 03% R 04%

g 9517

H T : Bloomberg

HRERT—4

KAMIEATHEED>
8A--7TRA--6A--5RA--4R

SeiTte%k - - - -0.4- - 0.3- - 0.6- -0.2- - 0.2

—®¥E%- - - -00-- 03--01--03--0.2

EfTfe% - - - -03- - 02--0.2--0.2-- 0.3

1:25

< BARE >

kS Y TRAHE

s TS ORAREE BT |
s THEARRTICHAGER EORMSHFLEEE)
- TS SIS IR O H HRIT. KHEBEHRICLYRFS)

1:30
< EARE >
REEMHE

TSRS HRPDITHEEEL TS
TREICLBFH-ATBEEDT 2
- TS~ DENIH = GREEICA o)



“SBI Liquidity Market

2:00

KK 10 £ TIPS fRAAL>

BEEALAEY - - - - - 0.450% (@T[E 0.489%)
=REZLFEY - - - - - 0.325% (@IE 0.320%)
SSFIEYEMLLESE - - - 11.89% (FTE 80. 49%)
JOFLAEEE -« 0 o e e e 2.32 % (@Rl 1.98 %)
HATER - - - s e 1108 FJL (BiTE] 130 f& FJL)
2:35

£ BARE >

kS Y FRKEEE

TRZEEHEERERICE>TTIES LILMEEL TS
BRSO OVNTREEHEHEL

< NY Riamis >
NY FGRE, B AMEIELE0.14 KILERD 1 /3L J)L=50.55 FILTHBIZ&T L=,

NY idE, 22 BISFESH S OPEC mEE & FMBEORETHRBENERICET SHESIES 20 ESMHRFRL— FHEA -
THEY. BBHLTEVLFEZ ohi,

10:00 1200 1400 16:00

HFF : Bloomberg



“SBI Liquidity Market

LK#XTE>

KBATZIE, AR METTOOHRMMCZ L. TEREIFBENSNBSORRMAEG oz, TORIE. MBEEOH =L EMN
SEERABEANGLV -, FOTKME. FRIC-HRGIREATOBERSBEEEH LS. TORBER LA/,

H AT : Bloomberg

L SHEHETH>

NERABTSE. FRICERSNRBEFEESRFLGHREG L300, RISEIBEMERZY., FILA - V0O RARERLEHE &
Botz, TO®IEF, REEFEYALRICELEC LMD, AKYASMERZEALY, LA - 7 ARAIERALEH A HLV =,

H AT : Bloomberg

RSBV IAT4T1-T—4v b &#

BEWRE, ALAR—MIRRFTENTVIBERESZTHREFOLHICOACHATILDEL, E=ZF~DORHE. BERFEZTSC

ELHBEICMITEIE, BEELLKRMILEIOEEZBCEEFLIERSELILEERERA. BROABIZDOVT
7



“SBI Liquidity Market

FREEHLTHEYVETS. TORNBTERIATHIOTRHYERA, F. ChoOBERICE>TELEVLALERZEFICDOL

T3, HHBIVERERRBBE-VOEETZEVFEEA,
ALR—MIRRENTVHFREE, RE-RICETIFERORBEEANELEZLOTHY . BFZEMELEZIOTEHY F

A, BEICHE>TORBRHMEEE/RCBEITERLLES,



