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Eurodollars - Electronic Outright Contracts

Last High Low Open Month Net Exp Date Implied
98.135 98.150 98.090 98.095 DEC 4.5 12/15/2008 1.865%
98.535 98.555 98.505 98.520 MAR 5.0 3/16/2009 1.465% .
Whites 1st Year

98.500 98.545 98.485 98.495 JUN 45  6/15/2009 1.500%
98.420 98.470 98.390 98.400 SEP 6.0  9/14/2009 1.580%
8.5 12/14/2009 1.720%
X 15/201 1.810%

9.0 3/15/2010 810% 1-2yrs out
10.5  6/14/2010 1.975%
11.0  9/13/2010 2.120%

2-3yrs out

3-4yrs out

4-5yrs out

5-6 yrs out

6-7 yrs out

7-8 yrs out

8-9 yrs out

8-10 yrs out

Jim Goulding, jgoulding@ghco.com

The Morning Email: Eurodollars & Fed Funds

| do not keep stats on purples
through coppers due to lack of
volume.

Matrix excludes serial contracts.
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ED Quarterly Curve, Whites, Reds, Greens
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Fed Fund vs Eurodollars and Treasuries Page 3

Fed Funds Daily Effective Rate (GFER)

Fed Funds (FF) ED ED - FF minus US Treasury Yields
Last Net Implied Implied bps Diff bps Net Chng 08/05/2008
99.820 0.200 0.180 1.865 168.5 GFER - 2yr yield -62.2 4.9 -57.3
99.700 -0.050 0.300 1.665 136.5 GFER - 5yr yield -134 9.4 -130.4
99.730 0.100 0.270  #VALUE! #VALUE! GFER - 10yr yield -241.0 8.2 -203.1
99.695 0.150 0.305 1.465 116.0 GFER - 30yr yield -289.7 6.3 -265.7
99.660 0.250 0.340  #VALUE! #VALUE! GFER (Yesterday) 0.11 #VALUE!
ED Implied 50
-57.3
1.865 -50
1.665
1.465 The best time to -150
view this page is 250
in the closing
email | send in -350 -289.7
the afternoon. 450
00) .000
The ED and FF -550
Dec -08 Jan -09 Feb -09 Mch -09 Apr -09 rates rarely GFER - 2yr GFER - 5yr GFER - 10yr GFER - 30yr
; yield yield yield yield
update until
_ after | send the —e—12/12/2008 5:54 —— 08/05/2008
FF Implied morning email.
0.340 ED minus FF
0.300 0.305
0.270
168.
180.0 68.5
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SYMBOL
PACKS
EDAP1

EDAP2

EDAP4
EDAPS
BUNDLES
EDAB2
EDAB3
EDAB4
EDABS
CAL SPREADS
EDAS3
EDAS6
EDAS9
EDAS12

Q.ED.White

Q.ED.Blue
Q.ED.Gold

Last
Quote
525
950
1200

750
975

145
120
405

50

Last Yield
1.631

2.953

Calendars, Pack, & Bundles

Last
Trade
525
1000
1350
1850
1725

775

925
(79)

850

145
95
405
80

Net Yield
0.481

1.212
0.100

Jim Goulding, jgoulding@ghco.com

High
625
1500
1350

1050
975

150
95
415

Last Price

9839.750

9710.875
9681.875

Low
350
825
1350

625
850

140
95
375

Pack Prices

Net
525
950

1200

750
975

®

20
(20)
(45)

Open
625
1450
1350

1025
850

150
95
415

Expiration
12/15/2008
12/14/2009
12/13/2010
12/19/2011
12/17/2012

12/15/2008
12/15/2008
12/15/2008
12/15/2008

6/14/2010
3/18/2013
12/14/2009
12/15/2014

Today's
Volume
428
126
25
0
0

258
12

2,172
158
177

The Morning Email: Eurodollars & Fed Funds

Yesterday's

Volume Name
2,811 White Pack
5,817
3,107

1,209 Blue Pack
957 Gold Pack
Name

5,081 2yr Bundle
4,132 3yr Bundle
0/4yr Bundle

39 5yr Bundle

11,753
67
1,587
2

Page 4

Proxy
1yr

Syr

10yr
Proxy

2yr

3yr

ayr

5yr

Red /Gold is a 2/10 proxy

Blue/Gold is a 5/10 proxy
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USDLIBOR Lst Quote Lst Trade Hi Low NetChng Open —¢—USD-LIBOR —##—GBP - LIBOR —&—EURIBOR
USDLIBON 0.11875 0.11875 0.11875 0.11500 0.00375 0.11500
USDLIBIM 1.04000  1.04000 1.19500 1.04000  (0.15500) 1.19500 $ 7.00
USDLIB3M 1.92125 1.92125 1.99625 1.92125 (0.07500) 1.99625 6.50
USDLIB6M 2.22000 2.22000 2.32250 2.22000 (0.10250) 2.32250
USDLIB1Y 2.41875 2.41875 2.52875 2.41875 (0.11000) 2.52875 6.00
GBPLIBOR LstQuote Lst Trade Hi Low  NetChng Open 5.50
GBPLIBON 1.99875 1.99875 1.99875 1.99375 0.00500 1.99375 5.00
GBPLIB1IM 2.49625 2.49625 2.51125 2.49625 (0.01500) 2.51125
GBPLIB3M 3.18563 3.18563 3.21875 3.18563 (0.03312) 3.21875 4.50
GBPLIB6M 3.35000 3.35000 3.38375 3.35000 (0.03375) 3.38375 £
GBPLIB1Y 3.45250 3.45250 3.48875 3.45250 (0.03625) 3.48875 4.00
3.50
EURIBOR DEPOSITS  Lst Quote Lst Trade Hi Low Net Chng Open
EURLIBON 2.2750 2.2750 2.2775 2.2750 (0.0025) 2.2775 3.00
EUIBOR1M 2.9900 2.9900 3.0200 2.9900 (0.0300) 3.0200 € 250
EUIBOR3M 3.2820 3.2820 3.3290 3.2820 (0.0470) 3.3290
EUIBOR6M 3.3690 3.3690 3.4170 3.3690 (0.0480) 3.4170 2.00
EUIBORLY 3.4700 3.4700 3.5130 3.4700 (0.0430) 3.5130
1.50
1.00
0.50
0.00
O/N im 3M 6M 1y
CURRENCIES Bid Ask  Lst Quote Lst Trade Hi Low Net Chng Open
GBPUSD 1.4934 1.4939 1.4939 1.4939 1.5122 1.485 (0.0099) 1.5029
GBPEUR 1.1202 1.121 1.121 1.121 1.1304 1.1177 (0.0051) 1.1256
GBPJPY 1.3499 1.3506 1.3506 1.3506 1.3828 1.3226 (0.0243) 1.3745

EURGBP 0.8923 0.8926 0.8926 0.8926 0.8947 0.885 0.0043 0.8883


















