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Day * End 2024

EUR/USD 1.158 -1.41 11.85

EUR/GBP 0.8672 -0.81 4.82

GBP/USD 1.3348 -0.65 6.69

GBP/EUR 1.1526 0.82 -4.60

USD/JPY 148.18 0.30 -5.73

EUR/JPY 171.61 -1.13 5.44

* v Previous Day's  European Open

See Next Page for More Rates

% Change

Today's Opening FX Rates

Base Rate 1-Mth 3-Mth 1-Yr 2-Yr 5-Yr

USD 4.38 4.34 4.30 4.00 3.96 3.89

EUR 2.00 1.88 1.97 2.05 2.06 2.34

GBP 4.25 4.05 4.00 3.79 3.93 4.03

Money Market Swap Rates

Opening Interest Rates

All Data Sourced from Refinitiv 
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EUR/GBP 0.8672 GBP/EUR 1.1526 USD/JPY 148.18

EUR/USD 1.158 GBP/USD 1.3348 USD/CAD 1.3734

EUR/JPY 171.61 GBP/CAD 1.8331 USD/CHF 0.8039

EUR/SEK 11.143 GBP/NZD 2.2351 USD/CNY 7.1751

EUR/DKK 7.4628 GBP/JPY 197.79 USD/BRL 5.5881

EUR/NOK 11.8173 GBP/SEK 12.8433 USD/RUB 81.15

EUR/CHF 0.9312 GBP/DKK 8.6003 USD/INR 86.794

EUR/AUD 1.7744 GBP/NOK 13.6202

EUR/HKD 9.09 GBP/CHF 1.0735 AUD/USD 0.6525

EUR/CAD 1.5904 GBP/AUD 2.0448 NZD/USD 0.5968

Euro Sterling Dollar
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Close Day 4 Weeks End 24

10 Year Yield %

US 4.42 +3 +19 -16

Germany 2.69 -3 +9 +32

UK 4.66 +2 +17 +8

Ireland 2.93 -4 -0 +28

Belgium 3.21 -4 +5 +23

France 3.35 -4 +6 +15

Italy 3.53 -5 +2 +1

Spain 3.27 -4 +3 +21

Portugal 3.11 -4 +6 +26

Greece 3.38 -7 +8 +13

--------------------------------------------------------------------------------------------------

5 Year Swap %

US 3.85 +1 +18 -44

Eurozone 2.33 -1 +7 +10

UK 4.03 +2 +13 -26

--------------------------------------------------------------------------------------------------

2 Year Swap %

US 3.93 -1 +18 -41

Eurozone 2.06 -1 +6 -13

UK 3.92 +0 +8 -56

--------------------------------------------------------------------------------------------------

10 Year Government Bond Spreads to Benchmark bps

Ireland 24 -1 -10 -4

Belgium 53 -1 -4 -9

France 66 -1 -3 -17

Italy 84 -2 -7 -31

Spain 59 -1 -6 -12

Portugal 42 -1 -3 -6

Greece 69 -4 -1 -19

Change bps 

Debt Markets
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Close Day 4 Weeks End 24

Brent Oil 70.04 +2.34 +3.59 -6.16

West Texas Oil 71.65 -0.17 -1.90 -1.27

Gold $ 3314.0 -0.66 +0.32 +26.31

Commodities

% Change
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