
  FX Spot Karl Cooke FX Options Mark Tuite Reuters AIBG.I Morning Comment John Fahey 
  Shane Gargan   Phone 00353-1-7724018  john.j.fahey@aib.ie 
    
    

1.02

1.04

1.06

1.08

1.10

1.12

1.14

1.16

04-Dec 01-Jan 29-Jan 26-Feb 26-Mar 23-Apr 21-May

Euro/US Dollar Exchange Rate

0.82

0.83

0.84

0.85

0.86

0.87

04-Dec 01-Jan 29-Jan 26-Feb 26-Mar 23-Apr 21-May

Euro/Sterling Exchange Rate

1.21

1.23

1.25

1.27

1.29

1.31

1.33

1.35

1.37

04-Dec 01-Jan 29-Jan 26-Feb 26-Mar 23-Apr 21-May

Sterling/US Dollar Exchange Rate

 

Day * End 2024

EUR/USD 1.1427 0.55 10.37

EUR/GBP 0.8442 0.21 2.04

GBP/USD 1.3532 0.33 8.16

GBP/EUR 1.184 -0.21 -2.00

USD/JPY 142.87 -0.46 -9.10

EUR/JPY 163.28 0.09 0.33

* 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 4.31 4.31 4.04 4.00 3.92

EUR 2.40 2.00 2.00 1.98 1.95 2.18

GBP 4.25 4.20 4.18 3.98 4.06 4.11

Money Market Swap Rates

Opening Interest Rates

All Data Sourced from Refinitiv 
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EUR/GBP 0.8442 GBP/EUR 1.184 USD/JPY 142.87

EUR/USD 1.1427 GBP/USD 1.3532 USD/CAD 1.373

EUR/JPY 163.28 GBP/CAD 1.8578 USD/CHF 0.8175

EUR/SEK 10.903 GBP/NZD 2.2563 USD/CNY 7.1966

EUR/DKK 7.4603 GBP/JPY 193.33 USD/BRL 5.6737

EUR/NOK 11.5516 GBP/SEK 12.9119 USD/RUB 78.85

EUR/CHF 0.9341 GBP/DKK 8.8319 USD/INR 85.422

EUR/AUD 1.7695 GBP/NOK 13.669

EUR/HKD 8.9631 GBP/CHF 1.1061 AUD/USD 0.6454

EUR/CAD 1.5689 GBP/AUD 2.0954 NZD/USD 0.5995

Euro Sterling Dollar
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Close Day 4 Weeks End 24

10 Year Yield %

US 4.46 +4 +12 -12

Germany 2.52 +1 +0 +16

UK 4.68 +2 +18 +10

Ireland 2.82 +3 -6 +17

Belgium 3.05 +2 -6 +7

France 3.19 +3 -4 -0

Italy 3.52 +2 -10 -0

Spain 3.12 +2 -6 +5

Portugal 2.99 +1 -6 +14

Greece 3.29 +1 -8 +4

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

5 Year Swap %

US 3.89 +4 +8 -40

Eurozone 2.19 +1 +0 -5

UK 4.11 +1 +20 -18

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

2 Year Swap %

US 3.95 +3 +10 -39

Eurozone 1.94 +0 -0 -25

UK 4.07 +0 +20 -42

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

10 Year Government Bond Spreads to Benchmark bps

Ireland 30 +1 -7 +1

Belgium 53 +1 -6 -9

France 67 +1 -5 -16

Italy 100 +1 -10 -16

Spain 59 +0 -6 -11

Portugal 47 -1 -7 -2

Greece 77 +0 -9 -12

Change bps 

Debt Markets
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Close Day 4 Weeks End 24

Brent Oil 64.63 +1.14 +7.31 -13.41

West Texas Oil 71.65 -0.17 -1.90 -1.27

Gold $ 3379.1 +2.73 +1.36 +28.78

Commodities

% Change

140

142

144

146

148

150

152

154

156

158

160

04-Dec 01-Jan 29-Jan 26-Feb 26-Mar 23-Apr 21-May

Dollar/Yen Exchange Rate

3.50

3.60

3.70

3.80

3.90

4.00

4.10

4.20

4.30

1 Mth 3Mth 6Mth 1Yr 2Yr 3yr 4Yr 5yr 6Yr 7yr 8Yr 9Yr 10Yr

UK Swap Curve
Offer Rates : Money Rates to 1 Year

 Latest Close  4 Weeks Ago

3.30

3.40

3.50

3.60

3.70

3.80

3.90

4.00

4.10

4.20

4.30

4.40

1 Mth 3Mth 6Mth 1Yr 2Yr 3yr 4Yr 5yr 6Yr 7yr 8Yr 9Yr 10Yr

US Swap Curve
Offer Rates : Money Rates to 1 Year

 Latest Close  4 Weeks Ago


