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Eurodollars - Electronic Outright Contracts

Last High Low Open Month Net Exp Date Implied
98.830 98.835 98.830 98.835 MAR 0.0  3/16/2009 1.170%
98.755 98.770 98.740 98.740 JUN 2.0  6/15/2009 1.245% .
Whites 1st Year
98.645 98.690 98.610 98.610 SEP 3.0 9/14/2009 1.355%
98.500 98.550 98.450 98.450 DEC 4.5 12/14/2009 1.500%
98.430 98.430 98.315 98.315 5.5  3/15/2010 1.570%
98.255 98.255 98.115 98.115 8.0  6/14/2010 1.745%
1-2 yrs out
98.090 98.090 98.090 98.090 8.5  9/13/2010 1.910%
97.800 #VALUE!  #VALUE! #VALUE! 2.0 12/13/2010 2.200%
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
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| do not keep stats on purples
through coppers due to lack of
volume.

Matrix excludes serial contracts.
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Fed Fund vs Eurodollars and Treasuries

Fed Funds (FF)

Last
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

1.380

Net Implied
#VALUE! #VALUE!
#VALUE! #VALUE!
#VALUE!  #VALUE!
#VALUE! #VALUE!
#VALUE!  #VALUE!

ED Implied
1.280

ED
Implied
1.380
1.280
1.170
1.205
1.225

ED - FF
bps
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

1170 1.205 1.225
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Page 3
Fed Funds Daily Effective Rate (GFER)
minus US Treasury Yields
Last Net Chng 12/16/2008
GFER - 2yr yield -78.2 11 -88.1
GFER - 5yr yield -139.4 3.9 -158.9
GFER - 10yr yield -207.4 -0.2 -216.7
GFER - 30yr yield -252.3 -0.4 -271.6

GFER (Yesterday) 0.11 #VALUE!

Fed Funds Daily Effective Rate (GFER)

50 minus US Treasury Yields
. -88.1
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i i i -158.9
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email | send in 250 -271.6
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SYMBOL Last Last Today's Yesterday's
PACKS Quote Trade High Low Net Open Expiration Volume Volume Name Proxy
EDAP1 (175) 3/16/2009 0 155 White Pack 1yr
(600) 3/15/2010 0 68 Red /Gold is a 2/10 proxy
(800) 3/14/2011 0 131

EDAP4 (225) 3/19/2012 0 33 Blue Pack syr  Blue/Gold is a 5/10 proxy
EDAP5 (800) 3/18/2013 0 26 Gold Pack 10yr
BUNDLES Name Proxy
EDAB2 (425) 3/16/2009 0 183 2yr Bundle 2yr
EDAB3 125 3/16/2009 0 33 3yr Bundle 3yr
EDAB4 (150) 3/16/2009 0 0/ 4yr Bundle 4yr
EDAB5 (150) 3/16/2009 0 1/ 5yr Bundle Syr
CAL SPREADS
EDAS3 165 165 165 165 5 165 6/14/2010 50 1,225
EDAS6 180 160 15 6/17/2013 0 2
EDAS9 2400 535 1870 3/15/2010 0 24
EDAS12 240 105 12/15/2014 0 0

Last Yield NetYield Last Price
Q.ED.White 1.340 0.237 9868.250

Pack Prices

Q.ED.Blue 0.000 9733.250
Q.ED.Gold 0.000 9715.000
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USD LIBOR
USDLIBON
USDLIB1IM
USDLIB3M
USDLIB6M
USDLIB1Y

GBP LIBOR
GBPLIBON
GBPLIB1M
GBPLIB3M
GBPLIB6M
GBPLIB1Y

EURIBOR DEPOSITS
EURLIBON
EUIBOR1IM
EUIBOR3M
EUIBOR6M
EUIBORL1Y

CURRENCIES
GBPUSD
GBPEUR

GBPJPY
EURGBP

Lst Quote
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Lst Quote
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Lst Quote
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Bid
1.4723
1.0454
1.3308
0.9558

Money Rates, Currencies

Lst Trade
0.14750
0.47125
1.46750
1.83000
2.09125

Lst Trade
2.00000
2.23625
2.87250
3.04688
3.15875

Lst Trade
2.1775
2.7110
2.9910
3.0610
3.1500

Ask
1.4727
1.0462
1.3318
0.9565

Hi
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Hi
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Hi
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Lst Quote
1.4727
1.0462
1.3318
0.9565

Low
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Low
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Low
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Lst Trade
1.4727
1.0462
1.3318
0.9565

Net Chng
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Net Chng
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Net Chng
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Hi
1.5198
1.0538

1.34
0.9573

Open
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Open
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Open
#VALUE!
#VALUE!
#VALUE!
#VALUE!
#VALUE!

Low
1.4707
1.0449
1.3294
0.9217

Net Chng
(0.0471)
(0.0034)
(0.0062)
0.0334

4.50
4.00
3.50
3.00
2.50
2.00
1.50
1.00
0.50

0.00

Open
1.5193
1.0521
1.3319
0.9231
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——USD - LIBOR

—&— GBP - LIBOR

—#&— EURIBOR



















