Rotate Me

"aWBYDS JOJ0D Ul papN|oul JOU aJe S}oRJjUO) [ELISS :8}0N

OF—LE
9¢ —£E£
‘e -6l
8 -4
Fe—1e
041
9l —&l
Zl—6
2-9
=1
s10e0U0)

3|
LN
LTSI
Lianag
XIS
a4
nod
22441
oMy
U0
Jeap

Jaddoy
A2AIS
Auitd
abuelip
3|cing
PIeD
an|g
(=LY
P2y
SHYM
lojon

:sding dea) [enpiapul do) sapo) J0j0)) Jejjopoing

efe LOD Tefjopoing

Surseq ‘Suruayy3iy, Jo souey)) 9, spung pag

(syoenyuo)) papel] AJ[eoruomdary) WYINQ - Spun,y pag

A A[1931eng) pajrey)) - Ie[jopoinyg

speU0D) PYSHINQ JTUOIIIY - STR[[OpoInyg
SjUdIU0D) JO d[qeL

spuny paj 29 srefjopoing




791390
noL3
no sih gL-8 si1addo) _\,_M”m_mmuuw
H9139®
751390
NnsL39®
jno sih 6-g skeig =
HSL39®
Zy1390
NrL39®
jno sih g-2 syuid =
=R
jno sk J-9 sabueip
721390
=R
jno sih 9-g sojding e
HZ139®
*Aypinbij-uou ayj o3 anp Z11390®
siaddoo ay} ybnouayj spjob Lnvazd4
jno sihk G- sploo .
uo ejep daay jJou op | LLAVa34
LIHYa3 4
oLoz/eLieL  |s- foE 4] IFINIVA# iINTIVA# 0,6'16 G96'16 olzvaz'4
%000'S 0L0Z/ELI6 ol- d3as IINIVA# iINTIVA# 500'G6 000'G6 olnvaz'4
Ino sk p-¢ san|g - - - - - .
%086t 0L02Z/7L/9 G- NP IINIVA# iINTIVA# 0v0'S6 020'S6 I\ 7eERE]
%SGE€6'Y 0L02Z/SL/E 0 AV IFINIVA# iINTIVA# G.0'G6 G90'G6 OlHVa3'4
6002/7L/2L
6002/7L/6
Ino sik ¢-z suaalg p—
6002/91/€
800z/5LizL |4
8002/51/6 0¢
o sikz-y spey 8002/91/9 |4
8002/LLIE 0¢
%0.8't L002/LLI2) 03d S01°G6 0€1'66 0€1'66 ,0Zva3'4
oA IS) SONUM %S10°'S 1002/LL16 Sl d3s G96'76 G966 G866 G866 onvaz’4
; %SG81'S £002/81/9 Sl NOP 008'¥6 G6.'16 028'v6 51816 M\ eEE]
%01L€'S 1002/61/€ ol HYN G89'76 089'v6 G696 069°v6 /0HVA3'4
paydwy aregdxg  jeN Yjuo uado mo ybiH jseq

(1erag Buipnjox3)

1 a8eq Sb'S 9002/82/TL speIuo) WYSLNQ dTUOIPIY - STe[[opoIny




Page 2

12/28/2006 5:45

Eurodollar - Charted Quarterly Curve

GE Curve (13 contracts out)
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