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o= 88 ZIHHAKLC AH[XFME[X|R kkok 96.8pt 97.2pt
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o= GEArE Hde ok . 197.20t
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HEE/HEE Bt
=5 1W ™ 3M YTD DAY 1w ™ 3M YTD
ZEY F4 0.6% 1.8% 9.7% 31.9% 134 133 132 122 102
22 A 0.5% 1.0% 2.4% 0.0% 92 92 91 0 92
=224 54 2.2% 0.7% 5.1% 5.2% 25 25 25 24 24
{7t 2.5% -0.9% 9.8% 12.0% 75 73 75 68 67
= 1.0% -0.5% 0.3% 62.5% 31 307 312 310 191
Oj=x 24 -bbp -18bp -29%bp -55bp 3.70 3.75 3.88 3.99 4.25
Oj=x 5 -8bp =17bp -32bp —9bp 3.76 3.84 3.93 4.08 3.85
o= 104 —6bp -13bp -26bp 37bp 4.25 4.32 4.38 4.51 3.88
O|=2xff 30 -4bp -6bp -16bp 85bp 4.88 492 493 5.04 4.03
USIG 2bp —-2bp -16bp -24bp 74 73 77 91 98
EURIG 3bp -3bp -22bp -54bp 82 79 86 104 137
ASIAUSD 2bp -5bp -31bp -87bp 89 36 94 120 176
LATAM USD 8bp -10bp -33bp -142bp 280 272 290 313 423
EMEA USD 6bp -8bp -30bp -105bp 190 184 198 220 295
US HY -Tbp 5bp -51bp -42bp 280 281 276 331 323
EUR HY 13bp -25bp -61bp -112bp 287 273 312 348 399
DXY -0.1% 0.5% -1.4% -3.6% 98 98 97 99 101
EUR/USD 0.1% -0.5% 3.1% 6.2% 1.17 1.17 1.18 1.14 1.10
GBP/USD -0.2% -0.4% -0.1% 6.2% 1.35 1.36 1.36 1.35 1.27
USD/JPY -0.2% 0.3% 3.1% 4.2% 147 147 147 143 141
USD/KRW -0.4% 0.6% 1.2% 7.4% 1384 1390 1376 1367 1288
USD/CNY -0.2% 0.2% -0.2% 1.0% 717 7.18 7.15 7.18 7.10
USD/BRL 0.5% -1.7% -3.9% 11.7% 5.43 5.40 5.52 5.65 4.86
VIX -0.9p -1.2p -8.1p 1.8p 14.2 15.1 154 22.3 125
MOVE 1.4p -7.9p -22.8p -36.5p 78 77 36 101 115
FC 0.01p 0.06p 0.51p -0.19 0.67 0.66 0.62 0.17 0.86

=1 SEHFAACWI US), S2HAAH(BOND US), 22HESLHREET US), R7KUSO US), 2(GLD US)2 ETF 4zt
ZF2: YR AZYE U FCI(Financial Condition Index)= E2H1 QHA J|F
Z3: DAY Btz T QY 7IE

A= Bloomberg, DIZHOIMSH 2IAXHIE
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Z:(+) 372, (-) ZHl#| / X2 Bloomberg, O[2{HAISH 2IMX[ME A= Bloomberg, DIZHOIMSH 2|AXHIE
a3 10. E8HI "ot AF QM-S S g a7 1. WA WxE 7I1EZe 3=
. Jul. Sep. Dec. Feb. Jun. Jul.
Group | Region/role | Name | Vote | )y | 2024 | 2024 | 2025 | 2025 | 2025 (%)
Chair Powell o 0 0 0 0 i 0 —0—1D =—0—1W —0—1M o GEHEH
VC of Board Jefferson | O 0 0 0 0 a1 0 45 -
VC for Supervision |Bowman (0] 0
Board of
Barr 0o 0 0 0 0 0 0
Governors
Waller 0o +1 +1 +1 +1
Cook 0o 1 1
Miran (0] - - - - - - 40 L
New York [VC of FOMC Williams 0 0 0 -1 -1 0 +1 ! 3.875
Boston Collins (0] 0 0 +1 +1 0 0
Group 1 |Philadelphia Paulson X 0
Richmond Barkin X +1 +1 +1 +1 0 +1
Group2 Cleveland Hammack X +1 +1 +1
Chicago Goolsbee 0 0 1 35 +
St. Louis Musalem 0o 0 0 +1 +1 +1 +1
Group 3 |Dallas Logan X +1 +1 +1 +1 +1
Atlanta Bostic X 0 0 0 0 0 0
Kansas City Schmid (0] +1 +1 +1 +1 +1 +1
Group 4 |Minneapolis Kashkari X 0 3.0 X X X X ,
San Francisco Daly X -1 -1 0 0 -1 -1 .
(-) = dovish; (+) = hawkish [ v [ 2 [ 2]« 3 ]3 25.6 257 259 2510 25.12
Z Y2 2=H#) ~ 12@EFANZE 2F / K= Bloomberg, O|20ASH 2IMXIME A= Bloomberg, DIZHOIMSH 2IAIXIHIE
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A2: Bloomberg, DIHOIIMS 2 2|MAIHE

Z: SOFR (Secured Overnight Financing Rate), EFFR (Effective Fed Funds Rate)
AI=2: Bloomberg, DI2i0AS 3 2| MXIME
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ATHENE GLOBAL FU 600 10 125 -25 0 1,600 2,350 2.7 -32 - Al
NORDEA BANK ABP 600 5 50 -25 4 1,100 1,600 1.8 =31 AA- -
NORDEA BANK ABP 400 5 - - - 1,000 1,100 25 -9 AA- -
WYNNTON FUND TR 1,000 10 97 -28 Debut 3,000 3,800 3 =21 A- A3
WYNNTONFD TII 1,000 30 110 -28 Debut 3,500 4,200 35 =17 A- A3
ALLIANZ SE 1,250 PERP 6.55% -57 - 7,000 12,300 5.6 -43 - -
BLOCK FINANCIAL 350 7 1375 -25 8 1,200 1,400 3.4 -14 BBB Baa3
CAISS DESJARDINS 750 5 75 -25 8 2,650 3,100 35 -15 A- Al
HANOVER INSURANC 500 10 120 -30 0 2,300 3,500 4.6 =34 BBB Baa?
MASSMUTUAL GLBL 600 10 78 =27 -2 1,500 2,300 25 -35 - -
MET LIFE GLOB 600 3 45 -25 2 1,780 2,300 3 -23 - Aa3
MET LIFE GLOB 400 3 - - - 1,140 1,400 29 -19 - Aa3
NATL RURAL UTIL 700 3 48 -25 -2 1,400 2,000 2 -30 - -
PRICOA GLOB FUND 600 7 73 =27 0 1,600 2,300 2.7 -30 AA- -
CHARTER COMM OPT 1,250 10 152 -33 8 6,800 - 5.4 - BBB- Bal
CHARTER COMM OPT 750 30 177 -38 8 5,900 - 79 - BBB- Bal
COREBRIDGE GF 500 3 58 =27 2 1,750 2,000 35 -13 A+ A2
COREBRIDGE GF 500 7 88 =27 2 2,100 2,400 472 -13 A+ A2
ECOLABINC 500 10 67 -28 5 3,000 3,800 6 =21 A- A3
ELILILLY & CO 1,000 3 28 =27 2 2,200 2,300 2.2 -4 A+ Aa3
ELILILLY & CO 750 3 - - - 2,900 3,400 39 -15 - Aa3
ELILILLY & CO 750 6 40 -25 3 3,000 3,500 4 -14 A+ Aa3
ELILILLY & CO 1,000 7 48 =27 3 4,200 4,800 4.2 -13 A+ Aa3
ELILILLY & CO 1,250 10 57 -28 3 5,300 5,900 4.2 -10 A+ Aa3
ELILILLY & CO 1,000 30 65 -30 4 8,100 8,500 8.1 -5 A+ Aa3
ELILILLY & CO 1,000 40 73 -32 44 6,600 7,100 6.6 -7 A+ Aa3
ESSENTIAL PROPER 400 10 128 =27 1 3,000 3,200 75 -6 BBB- Baa2
MARRIOTT INTL 400 2 47 -23 1 1,900 2,000 4.8 -5 BBB Baa2
MARRIOTT INTL 500 6 85 -20 3 1,600 1,900 3.2 -16 BBB Baa2
MARRIOTT INTL 600 10 105 -20 34 2,600 2,600 43 0 BBB Baa2
MCDONALD'S CORP 550 5 55 -25 6 1,800 2,500 3.3 -28 BBB+ Baal
MCDONALD'S CORP 750 10 72 -28 6 2,700 3,800 3.6 -29 BBB+ Baal
NW MUTUAL GLOBAL 500 3 40 -23 2 1,250 1,500 25 =17 AA+ Aal
NW MUTUAL GLOBAL 300 3 - - - 1,050 1,100 35 -5 AA+ Aal
RGA GLOBAL 800 3 65 -25 5 1,700 1,880 2.1 -10 AA- Al
RGA GLOBAL 700 7 95 -25 3 1,500 1,900 2.1 =21 AA- Al

A&: Bloomberg, DIHOIIMS 2 2| MAIHE
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