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Low

1 Japan 3-month interbank —22 6 Oct. 16 30 Oct. 38
2 Hong Kong 3-month interbank 19 23 Apr. 1294 | 28 Aug. 1275
3 Hong Kong 6-month interbank 100 23 Apr. 1198 | 28 Aug. 1098
4 Hong Kong 12-month interbank 169 23 Apr. 854 | 28 Aug. 685
5 Mexico 1-month interbank 86 27 Apr. 628 14 Sep. 542
6 US 3-month interbank 33 26 Feb. 144 16 Oct. 111
T US 12-month interbank 40 24 Feb. 86 16 Oct. 46
8 US 1-month prime commercial paper - 2 9 Sep. 54 16 Dec. 56
9 :)JaSp e I%-month second-tier commercial 14 26 Feb. 135 2 Dec. 121
10 | Canada 3-month interbank —58 27 Aug. 67 7 Oct. 125
1 glt{e 3-month interbank versus repo 15 § Jaf 58 | 23 Dec. 43
12 | France 3-month interbank -12 15 Apr. 43 | 28 Dec. 55
13 | France 12-month interbank -9 1 Apr. 34 | 29 Dec. 43
14 | France 1-month commercial paper -19 30 Nov. 22 | 30 Dec. 41
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Low
1 Japan 5-year AA corporate bond 58 5 Jan. 92 20 Now. 34
2 Japan 5-year BBB corporate bond 107 8 Jan. 227 22 Dec. 50
3 Japan 5-year bank bond 14 29 Jan. 77 10 Sep. 63
4 Japan 10-year yen Swap 58 5 Jan. 84 28 Aug. 26
5 Hong Kong 10-year government bond 222 23 Mar. 506 26 June 284
6 Hong Kong 3-year agency bond 1 6 Jan. 105 12 Oct. 104
7 Hong Kong 10-year HK$ Swap 134 5 Jan. 199 9 Jan. 65
8 Latin America Brady bond 292 23 Mar. 985 10 Sep. 693
9 Mexico corporate Eurobond 313 26 Feb. 1253 11 Sep. 940
10 | US 10-year AA corporate bond 70 23 Jan. 138 5 Oct. 68
11 | US 10-year BBB corporate bond 114 23 Jan. 225 4 Nov. 111
12 | US speculative-grade bond 307 30 Mar. 687 19 Oct. 380
13 | US 10-year US$ swap 44 11 Feb. 97 14 Oct. 53
14 | Canada 10-year $ swap 17 5 Feb. 48 14 Oct. 31
15 | UK 5-year Aa corporate bond 48 13 Mar. 147 5 Oct. 99
16 | UK 5-year Baa corporate bond 82 17 June 191 13 Oct. 109
17 | UK four 5-year bank bonds 53 2 Jan. 154 5 Oct. 101
18 | UK 10-year sterling swap 26 5 Jan. 116 5 Oct. 90
19 | Netherlands two industrial bonds 25 19 Mar. 68 3 Dec. 43
20 | Netherlands four 10-year bank bonds 24 21 Jan. 49 14 Oct. 25
21 | Germany industrial bond 19 6 Mar. 114 11 Dec. 95
22 | Germany 9-10 year mortgage bond 20 29 Apr. 57 21 Sep. 37
23 | Germany 9-10 year bank bond 21 6 May 59 21 Sep. 38
24 | Germany 10-year DM swap 18 1 May 69 25 Aug. 51
25 | France A3 corporate bond 35 5 Mar. 66 30 Now. 31
26 | France average swap rate 19 18 May 36 4 Sep. 17
27 | Swiss corporate bond 22 21 July 61 1 Oct. 39
28 | Swiss 5-7 year SFr swap 39 1 June 89 31 Dec. 46
(F) EFEEERIEANL — P TEHILZZb D,
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1 Jan. 6 July 23 Sep. 16 Oct.

Government Bond Yields to 3 July to to 15 Oct. | to 31 Dec.

14 Aug.
Japan 10-year 100 84 59 140
Hong Kong 3-year 100 47 98 37
Hong Kong 5-year 100 58 135 53
Hong Kong 10-year 100 55 47
US 2-year 100 50
US 5-year 100 53
US 10-year 100 51
US 30-year 100 52
US 10-year inflation-indexed 100 69
UK 10-year 100 99
Netherlands 10-year 007 = 57
Germany 10-year 100 63

6 July
Stock Market t: :;I gﬁly 14 tXug_ ol i tolglolgz,.c.
Japan 100 76
Japan bank 100 78
Hong Kong 100 91
Korea 100 87
Russia 100 156%*
Brazil 100 103
Mexico 100 99
us 100 138
US financial 100 139
Canada 100 157
UK 100 129
UK financial 100 131
Germany 100 104
France 100 112
France financial 100 142
Switzerland 100 132
Switzerland bank 100 160

Loy 6 July

Exchange Rate tcil 3 July £ tXug.
e R R
Yen/US dollar 100 92
Yen/Swiss franc 100 105
US dollar/Canadian dollar 100 95
US dollar/German mark 100 91
US dollar/Swiss franc 100 106

(JE) FI7 1497 4 3FEY OxFaTHELEO 2 FFHHEOFHR (REWICIE, FHEEZ XD LRE L72HE 0%
HRE), B, VY F—8P3EEIT1 V7T 1 ORKEZ, 7243 LABORKELZRT,

BARITRAEA®R 1999F11R85
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1/1/98 to 7/3/98 7/6/98 to 12/31/98 .
Nth | Nth | Ger | Ger | Ger i i UK | UK | Nth | Nth | Ger | Ger | Ger | Ger | Swi | Swi
bnk | swa [ ind | bnk |ind | mrt | bnk | swa | swa_
Japan b5-year AA corporate -
-2
bond
Japan 5-year BBB corp. bond 41| -1
Japan 5-year bank bond . -2
Japan 10-year yen swap -3 -2 | -1 [
HK 10-year government bond = 3| -1 8
HK 3-year agency bond
HK 10-year HK$ swap =1 41 | =1
Latin America Brady bond
Mexico corporate Eurobond
US 10-year AA corporate bond
US 10-year BBB corporate
bond
US speculative-grade bond 41
US 2-year US$ swap 41 .
US 10-year US$ swap 41
Canada 10-year C$ swap 4] |
UK 5-year AA corporate bond +1 +1
UK 5-year Baa corporate bond +1 o +1
UK four 5-year bank bonds L +2 !
UK 10-year sterling swap +1 9
Netherlands two industrial bonds 2| 4 +1 +2 | +1
Netherlands four 10-year bank bonds = 2 21
Germany industrial bond | -2
Germany 9-10 year mortgage bond -1 +1 +1
Germany 9-10 year bank bond | +1 +1
Germany 10 year DM swap +1 | +1

Switzerland corporate bond
Switzerland 5-7 year SFr swap

(7F) LidHehe AL E2FAET L7720, A7y FOSHBOZEHZ2X—2 & LTWwb, HEFRBEIZI0%HEMICIUEREASNTWS, 20z, Flzif,
[+3] 1330%%FKbT, vr F—ffmid, YoF3BoHEE2EDTELS, 100%DHBEEEDTETITERESIISATWE, &§7—% - TN,
F—=% - FTNUIFENTVBITBLIEF—% - TRNVAERD FIMET A5 E2I LTS,

ETOEFE [#MYRTHEOYEE866! |
CPINSHET LY AWTA\/—OLS |1 €
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