Asian Development Bank

Treasury Department
HISTORICAL MARKET DATA
(For the Last Three Months Ending 8 2006)
DATE usD PY EUR Us10 Y10 EU10 | USDWPY | USDIEUR | EURMPY | USDIAUD usD usD usD usD IPY IPY IPY IPY EUR EUR EUR AUD AUD AUD AUD usD Py
GMonth | 6Month | GMonth | 10Years | 10Years | 10Years | oooci | spope | spotex | spotex | 2YeAs | 3Years | SYeas | 7Years | 2Yeas | 3Years | SYeas | 7Years | 3Yeas | 5Years | 7Years | 10Years | 3Years | 5Years | 7Years | 20Years | 20Years
LIBOR Rate |LIBOR Rate |LIBOR Rate| Fixed Rate | Fixed Rate | Fixed Rate Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate |Fixed Rate|Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate | Fixed Rate
0870972006 | _5.42000 46969 50200 30900 89250 03100 670000 1.26700 85890 | 0.75410 23100 18500 20400 24900 76500 100500 34750 60250 84200 88000 93400 | 6.13000  6.26300 | 6.27500 | 6.20500 | 5.42200 35750
07/09/2006 | 5.42063 | 0.46725 | 350200 | 5.33000 | 1.89000 | 4.06000 | 116.40000  1.27300 17720 | 0.75830 | 523000 | 5.18000 | 521000 | 526000 | 082000 | 1.00000 | 1.34000 | 160000 | 3.85000 | 3.89000 | 3.95000 | 614300 | 6.2/300 | 6.28500 | € [ 5.45000 | 2.40000
06/09/2006 | _5.42000 46500 48800 36000 88000 08000 6.60000 | 1.27900 13140 | 0.76630 25000 21000 25000 29000 82000 100000 34000 60000 84000 90000 97000 | 6.21800 | _6.31000 | _6.32500 47000 38000
05/09/2006 | 5.41938 46375 42500 32000 89000 04000 610000 1.28100 72410 | 0.77130 22000 17000 21000 26000 82000 101000 34000 60000 80000 85000 93000 | 6.20300 | 6.32000 | _6.33000 44000 39000
04/09/2006 | 5.41875 | 0.45038 | 347000 | 530000 | 1.88000 | 4.01000 | 11590000 | 1.28600 04740 | 0.77060 21000 | 516000 | 519000 | 5.24000 | 0.80000 | 0.98000 | 1.32000 | 158000 | 3.77000 | 3.82000 | 389000 | 6.15800 | 6.27000 | 6.28500 [ 5.42000 | 2.40000
01/09/2006 | _5.42000 45500 46000 30100 84300 01100 7.30000 | 128000 | 150.14400 | _0.76710 20100 15600 18700 23700 .75000 .93200 27100 54300 4850 79900 87300 | 6.14000 | 6.21800 | 6.23500 41400 37000
31/08/2006 | _5.43125 44844, 44500 28900 82750 00350 7.30000 | 1.28000 | 160.14400 | _0.76370 20200 15400 18100 22900 73800 91900 25500 53000 4900 80590 88430 | 6.15380 | 6.22000 | 6.24000 40400 35250
30/08/2006 | 5.44938 | 0.45750 | 3.43800 | 533000 | 187000 | 4.05000 716000 | 128380 | 150.41001 | 0.76290 | 525000 | 521000 | 524000 | 528000 | 0.77000 | 096000 | 1.30000 | 1.57000 9000 86000 | 3.94000 | 6.14800 | 6.23000 | 6.24500 [ 5.44000 | 2.38000
29/08/2006 _5.46063 45375 44000 40000 92000 04000 6.90000 | _1.27600 16440 | 0.76400 29000 29000 31000 35000 .80000 100000 36000 63000 1000 88000 96000 | 6.18250 | 6.28000 | _6.20500 50000 41000
28/08/2006 | 5.45375 46250 43200 24000 00000 02480 20000 | 1.27900 89880 | 0.75930 29900 24900 26100 30200 79100 .99200 33200 60200 4550 81380 89880 | 6.18800 | 6.28500 | 6.30200 45900 39875
25/08/2006 545375 | 0.46250 | 3.43300 | 533500 | 190900 | 4.02600 | 117.30000 | 1.27500 | 14955750 | 0.75/30 28200 | 523000 | 54500 | 5.28300 | 0.91500 | 101500 | 1.36250 | 1.62400 | 3.75450 | 3.82190 | 382000 | 6.4800 | 6.26500 | 6.28300 [ 5.44900 | 2.39000
24/08/2006 _5.46000 49938 44300 37000 02000 05000 .30000 | _1.27900 74770 | 0.76160 32000 26000 28000 32000 .91000 13000 48000 75000 8000 85000 93000 | 6.22800 | _6.30300 | _6.33500 48000 47000
23/08/2006 _5.46000 49688 43400 36000 03500 04710 50000 | 1.28000 12000 | 0.76280 30100 26500 26400 29000 91300 113600 47500 76300 6810 84280 92470 | 6.24800 | 6.31500 | 6.34500 46800 49500
22/08/2006 546125 | 0.49750 | 3.43600 | 534000 | 202000 | 4.04000 | 116.50000 | 1.28100 | 149.23650 | 0.76240 | 528000 | 522000 | 55000 | 529000 | 0.91000 | 113000 | 1.49000 | 1.75000 7000 84000 | 3.92000 | 6.25300 | 6.30250 | 6.33750 [ 5.46000 | 2.48000
21/08/2006 _5.45750 4987 43500 37000 05000 11000 .90000 | _1.29200 74280 | 0.76330 31000 25000 28000 32000 .93000 116000 52000 78000 7000 93000 00000 | 6.23130 |_6.28000 | 6.31500 50000 50000
18/08/2006 _5.46563 5018 43500 37400 07000 13050 70000 | 1.28200 32740 | 0.75940 31000 25300 27300 31900 .93700 116600 54000 80400 88030 94320 01890 | 6.27300 | 6.31000 | 6.35000 49300 52000
17/08/2006 545000 | 05018 42700 | 539000 | 2.06000 | 416000 | 11550000  1.28600 | 148.53300  0.76170 33000 | 527000 | 529000 | 5.34000 | 0.94000 | 117000 | 153000 | 1.80000 | 3.90000 | 3.97000 | 405000 | 6.33000 | 6.35750 | 6.40380 551000 | 250000
16/08/2006 _5.48813 5012 42400 42000 05000 18000 80000 | _1.28500 80300 | 0.76770 33000 28000 31000 36000 .94000 117000 52000 79000 90000 98000 06000 | 6.36300 | _6.37000 | 6.41500 54000 50000
15/08/2006 . 5.51500 49813 42300 49000 08000 21000 00000 | 1.27900 36400 | 0.76550 40000 36000 38000 43000 .96000 119000 55000 82000 92000 1000 09000 | 6.38500 | 6.40600 | _6.45600 60000 52000
14/08/2006 550000 | 0.49500 | 3.41800 | 555400 | 209900 | 4.24020 | 116.40000 | 1.27400 | 148.29360 0.75040 | 545000 | 542000 | 5.45000 | 5.49000 | 0.96000 | 1.20000 | 1.58000 | 1.85000 | 3.94000 | 4.04000 | 413000 | 6.44800 | 6.45500 | 6.50500 " 5.66000 | 2.56000
11/08/2006 _5.47250 49688, 40500 52400 08500 22840 .00000 | _1.27700 13200 | 0.76630 41500 38400 41700 46400 .95000 118500 55250 81750 0450 1100 10200 | 6.40800 | _6.41000 | _6.45500 63800 53000
10/08/2006 | 5.45875 49688 39400 49000 10100 17090 25000 | 1.27940 45085 | 0.76740 37300 34200 37200 42100 95500 119300 56700 83500 4320 4870 04150 | 6.35500 | 6.38000 | 6.42500 61100 54750
09/08/2006 | 5.46000 | 0.49688 | 3.39300 | 550000 | 2.08000 | 4.18000 | 115.20000 | 1.28800 37760 | 0.76520 37000 | 5.34000 | 538000 | 5.43000 | 0.95000 | 118000 | 156000 | 1.82000 7000 7000 | 4.06000 | 6.32300 | 6.32500 | 6.37000 75,6100 | 252000
08/08/2006 | _5.50000 49600 38800 49000 06000 16000 10000 | _1.28400 41000 37000 40000 43000 .94000 117000 53000 80000 4000 4000 03000 | 6.26880 | _6.27300 | _6.31800 58000 50000
07/08/2006 | _5.49000 49156 37900 47000 04000 17000 00000 | 1.28600 38000 35000 38000 42000 92000 115000 51000 77000 4000 4000 04000 | 6.28500 | 6.29500 | 6.34500 58000 /49000
04/08/2006 | 555188 | 0.49188 | 3.38100 | 5.45800 | 2.06800 | 4.15830 20000 | 1.28900 536300 | 532900 | 535000 | 539700 | 0.92100 | 115000 | 151900 | 1.78500 | 3.83740 | 3.94300 | 403300 | 6.29300 | 6.28800 | 6.33300 556300 | 251500
030812006 | _5.52750 49250 34700 52800 09800 22000 10000 | _1.27900 44500 41100 43300 47400 .94400 18000 55600 82500 88300 00000 09400 | 6.33800 | _6.35300 | _6.40300 63000 55750
02/08/2006 750 49063 33500 55000 10000 15000 60000 42000 39000 43000 49000 95000 +19000 56000 83000 83000 95000 06000 | 6.34800 | 6.36000 | 6.41500 67000 55000
01/08/2006 | 551313 | 0.49100 | 3.33500 | 557000 | 2.13000 | 4.19000 | 1 42000 | 5.39000 | 5.45000 | 550000 | 0.96000 | 1.21000 | 158000 | 1.86000 | 3.82000 | 3.94000 | 405000 | 6.35500 | 6.37000 | 6.42000 [ 5.67000 | 2.58000
/0712006, 000 48625 33300 54700 13200 16500 40500 37900 42200 47500 .94900 119100 57600 85400 81250 92840 03400 | 6.33000 | _6.36500 | 641380 65100 60000
12006 813 48500 33000 56600 12500 16800 43100 40200 44500 49900 95500 119250 58250 84750 81300 92800 03200 | 6.36500 | 6.38000 | 6.43500 66500 58250
/2006 554313 | 048188 | 3.32000 | 5.62000 | 2.10000 | 4.20000 51000 | 549000 | 552000 | 557000 | 0.94000 | 118000 | 154000 | 1.82000 | 3.84000 | 3.96000 | 4.07000 | 6.40600 | 6.40500 | 6.46000 | € [ 5.72000 | 2.55000
12006 7188 47938 32200 64000 09000 23000 54000 52000 55000 59000 .95000 18000 55000 8201 88000 00000 10000 | 6.39000 |_6.40380 | 646130 72000 55000
/2006 | 5.56000 47500 31400 62000 08000 20000 53000 50000 53000 58000 .94000 117000 54000 8201 84000 96000 07000 | 6.37300 | 6.38380 | 6.43630 71000 54000
/2006 555813 | 047438 | 331000 | 562000 | 2.04000 | 4.20000 550000 | 547000 | 551000 | 556000 | 0.92000 | 114000 | 150000 | 1.77000 | 3.84000 | 3.96000 | 407000 | 6.35750 | 6.37300 | 6.42800 | € [ 5.71000 | 251000
/2006 |_5.55000 47125 30300 63000 04750 20700 52800 50000 53700 57500 .90500 113500 49100 76400 84450 96330 06970 | 6.31300 | _6.31000 | _6.36500 71300 51250
/2006 | 5.59438 47625 30400 65000 05000 24000 57000 54000 58000 61000 91000 113000 51000 78000 88000 01000 11000 | 6.29500 | 6.30880 | 6.36250 73000 51000
/2006 561038 048094 | 329700 | 5.70000 | 2.08000 | 4.24000 62000 | 550000 | 5.62000 | 5.66000 | 0.93000 | 116000 | 154000 | 1.82000 | 3.88000 | 400000 | 411000 | 6.31500 | 6.30750 | 6.37000 [ 5.78000 | 2.54000
/2006 |_5.58250 48225 28500 75000 07000 66000 64000 67000 71000 .91000 114000 52000 800 89000 03000 13000 | 6.42300 | 6.41130 | 646750 83000 53000
/2006 | 5.56000 48500 28000 70000 10000 59000 65000 117000 55000 8201 86000 00000 11000 | 6.36500 | 6.34000 | 6.39000 55000
/2006 | 5.58000 49100 | 3.27900 67500 | 2.08000 | 4 | 555500 | ¢ 562700 | 117000 | 153200 | 180700 | 3.84400 | 3.97500 [ 6.34800 ¢ " 6.39500 e | 255000
/2006 _5.60938 50375, 28200 71000 16000 61000 67000 123000 61000 89000 90000 04000 32500 39750 60000
/2006 | 5.60813 50063 27900 74000 16000 64000 70000 23000 61000 89000 96000 10000 32000 37800 /60000
/2006 | 5.61000 50125 | 3.27400 | 570000 | 217000 | 4 | 561000 ¢ 5.66000 | C 7124000 | 163000 | 195000 | 3.03000 | 4.06000 6.26500 € 631750 | € C |2.61000
/2006 |_5.61000 49563 27400 76000 19000 66000 72000 127000 65000 95000 97000 11000 26300 30200 62000
/2006 | 5.63000 48406 27400 74300 17500 63500 69500 24400 63500 90700 93300 07200 29000 30750 61250
/2006 | 562038 | 048000 | 3.25500 | 5.81000 | 2.21000 | 4 | 570000 ¢ [ 5.76000 | 1 127000 | 168000 | 195000 | 3.99000 | 4.13000 6.31000 € " 6.32800 r |2.64000
/2006 |_5.59188 47438 24600 86000 22000 74000 80000 27000 68000 96000 97000 13000 33500 36800 65000
/2006 | 5.59000 46063 23800 75000 19000 64000 71000 24000 65000 92000 92000 07000 28100 29400 62000
/2006 558000 | 045375 | 323900 | 5.77000 | 2.21000 | 4 | 564000 ¢ 572000 | 1 126000 | 167000 | 195000 | 3.03000 | 4.08000 6.25300 € " 6.25800 T |2.64000
30/06/2006 _5.58938 44750 24500 73200 15200 62000 68500 120500 60400 87800 90330 04900 23800 25500 60000
29/06/2006 _5.64000 44375 25300 82000 16000 73000 79000 21000 61000 89000 89000 04000 30000 30300 60000
28/06/2006 | 561750 | 0.43625 | 3.24100 | 583000 | 213000 | 4 | 572000 | 579000 | ¢ 119000 | 158000 | 186000 | 3.83000 | 4.08000 6.36500 € " 6.36750 T | 258000
27/06/2006 _5.62625 43250 24000 78900 11200 70400 75200 116900 56100 83500 92060 07000 32300 34000 55000
26/06/2006 . 5.61938 43250 19400 84000 13000 74000 80000 119000 58000 86000 91000 07000 34000 35500 57000
23/06/2006 | 560438 | 0.43000 | 3.18500 | 581500 | 2.08600 | 4 | 572600 | ¢ 577500 | ¢ 116100 152900 80700 86910 | 4.02800 6.33000 € " 6.34500 C 54750
22/06/2006 _5.57188 43250 17500 79800 08250 70000 75700 115300 53750 80750 85100 01500 33300 34000 52750
21/06/2006 _5.56688 42750 16800 4000 06000 64000 70000 115000 52000 78000 83000 98000 27300 28500 51000
20/06/2006 | 556313 | 0.42125 | 3.14300 | 575000 | 2.08000 | 4 | 566000 ¢ 571000 | 116000 | 153000 | 180000 | 3.81000 | 3.97000 6.28800 ¢ 630500 | € r | 253000
19/06/2006 _5.55000 40500 13600 3000 04000 3640 63000 69000 111000 48000 75000 77000 93000 27500 29800 51000
16/06/2006 . 5.53000 40250 13000 0500 00100 3830 60700 66300 106800 44100 71700 73500 90000 26300 27500 47000
15/06/2006 | 551625 | 0.40250 | 3.12500 | 567200 | 198100 | 4 ).74270 | 559000 | ¢ | 5.63000 | ¢ 105000 | 143250 | 1.70750 | 3.72150 | 3.90400 6.20800 € 6.24000 T | 2.45750
14/06/2006 _5.43563 39938 11000 1000 99000 3690 51000 57000 105000 42000 70000 69000 84000 18250 21380 45000
13/06/2006 _5.42000 39875 09600 4000 97000 3730 43000 49000 105000 40000 68000 64000 80000 12250 15800 43000
12/06/2006 | 541813 | 0.39500 | 3.10800 | 554400 | 2.02000 | 4 ).74620 | ¢ | 544300 | | 5.49600 | 108500 | 146000 | 1.73500 | 3.66800 | 3.83500 6.13900 € " 6.18000 r | 2.47750
09/06/2006 | _5.40500 39375 11200 53500 02200 4840, 43200 49100 106800 44800 72800 67900 85790 14000 17500 49500
0806/2006 | _5.39063 39250 14900 54000 06000 4130 42000 49000 +10000 50000 77000 73000 90000 16300 20500 52000
07/06/2006 | 5.38000 | 0.41500 | 314800 | 550000 | 2.10000 | 4 ).74050 | ¢ | 5.46000 ¢ 554000 | ¢ 118000 | 1.56000 | 183000 | 3.80000 | 3.96000 6.14000 € " 6.14500 T | 254000
06/06/2006 | _5.36875 41625 14700 58000 14000 4040 43000 51000 21000 60000 87000 80000 96000 12000 12500 57000
05/06/2006 | 5.31750 41000 12300 55000 08000 4810 37000 48000 117000 54000 81000 75500 92500 11000 12000 52000
02/06/2006 | 5.38000 | 0.41125 | 312600 | 554700 | 2.06750 | 4 ).75220 | 536000 ¢ 547100 | 115000 | 153000 | 1.79750 | 3.70200 | 3.84990 [ 6.12380 | € 612250 | € I | 250000
01/06/2006 | _5.38813 40750, 12600 7000 15000 4640 54000 67000 122000 60000 88000 76000 92000 20500 21000 58000
31/05/2006 _5.33000 40000 09000 4000 08000 5220 45000 57000 117000 54000 81000 73000 89000 24130 23250 52000
30/05/2006 | 5.32031 | 0.39500 | 3.07400 | 564000 | 213000 | 5 6240 | 543000 | ¢ 557000 | ¢ 122000 | 158000 | 188000 | 3.70000 | 3.86000 6.24000 € " 6.22380 i |2.54000
29/05/2006 _5.32000 39938 06600 1600 09100 5940 41200 53900 18500 55200 82500 64040 79770 19300 18500 51625
26/05/2006 _5.32000 39938 06300 61000 12000 75760 41000 53000 22000 59000 85000 63000 79000 19300 17500 52000
25/05/2006 | 531688 | 0.37938 | 3.05800 | 562600 | 213000 | 4 ).76020 | ¢ | 541500 | ¢ 554500 | 121300 | 160250 | 183700 | 3.62400 | 3.79400 6.19700 € " 6.47500 r | 252750
24/05/2006 _5.31000 34250 06600 58000 07000 5240 39000 50000 114000 53000 80000 63000 80000 17250 15500 48000
23/05/2006 . 5.31750 31438 06600 62000 10000 75180 42000 54000 115000 56000 84000 66000 84000 13880 12500 50000
22/05/2006 5.30875 31625 | 3.06600 | 555000 | 2.08000 | 4 ).75390 | 538000 | ¢ | 5.48000 | ¢ 114000 | 154000 | 182000 | 3.63000 | 3.81000 6.47800 € " 6.15000 | € r |2.49000
19/05/2006 _5.30000 31875 07300 59900 14700 5830, 41500 52500 119100 60800 88100 68970 87800 28600 25800 54750
18/05/2006 _5.20688 31563 06800 59000 18500 76430 37100 50700 20400 63400 92100 68860 87840 28600 25800 58000
17/05/2006 5.27000 31500 | 3.05500 69000 | 2.22000 | 4 5850 | 5.46000 ¢ 561000 | 124000 | 167000 | 1.96000 75000 95000 6.32500 € " 6.24500 r |2.61000
16/05/2006 _5.27813 31625 06300 63000 23000 X 76740 41000 55000 X 125000 68000 96000 70000 89000 21800 | 6. 20500 62000
15/05/2006 | 5.27375 31875 06400 | 5.71000 | 2.25000 | 4.24000 30000 1.28300 51490 | 0.76060 | 545000 | | 559000 | 0.95000 | 126000 | 1.70000 | 1.99000 73000 92000 6.26500 | 6.16380 | 6.23500 | € 82000 | 2.64000




