
Eu
ro

do
lla

rs
 &

 F
ed

 F
un

ds

Ta
bl

e 
of

 C
on

te
nt

s
Pg

 1
Eu

ro
do

lla
rs

 - 
El

ec
tr

on
ic

 O
ut

ri
gh

t C
on

tr
ac

ts

Pg
 2

Eu
ro

do
lla

r -
 C

ha
rt

ed
 Q

ua
rt

er
ly

 C
ur

ve

Pg
 3

Fe
d 

Fu
nd

s 
- O

ut
ri

gh
t (

El
ec

tr
on

ic
al

ly
 T

ra
de

d 
C

on
tr

ac
ts

)

Pg
 4

Fe
d 

Fu
nd

s 
%

 C
ha

nc
e 

of
 

Pg
 5

Eu
ro

do
lla

r C
O

T 
D

at
a 

ʺH
ey

! W
he

re
 is

 e
ve

ry
th

in
g?

 ʺ
Iʹm

 re
to

ol
in

g 
al

l t
he

 e
m

ai
ls

 to
 c

on
fo

rm
 to

 C
Q

G
. 

Iʹl
l b

e 
m

ak
in

g 
ch

an
ge

s 
ov

er
 th

e 
ne

xt
 fe

w
 w

ee
ks

. 

N
ot

e:
 S

er
ia

l C
on

tra
ct

s 
ar

e 
no

t i
nc

lu
de

d 
in

 c
ol

or
 s

ch
em

e.

Rotate Me



Eu
ro

do
lla

rs
 - 

El
ec

tr
on

ic
 O

ut
ri

gh
t C

on
tr

ac
ts

Pa
ge

1

(E
xc

lu
di

ng
 S

er
ia

l)
La

st
H

ig
h

Lo
w

O
pe

n
M

on
th

N
et

Ex
p 

D
at

e
Im

pl
ie

d

F.
E

D
A

Z0
6

94
.6

45
94

.6
50

94
.6

45
94

.6
50

D
E

C
0

12
/1

8/
20

06
5.

35
5%

F.
E

D
A

H
07

94
.8

25
94

.8
40

94
.8

25
94

.8
35

M
A

R
-1

0
3/

19
/2

00
7

5.
17

5%
F.

E
D

A
M

07
95

.0
05

95
.0

30
95

.0
00

95
.0

25
JU

N
-2

5
6/

18
/2

00
7

4.
99

5%
F.

E
D

A
U

07
95

.1
75

95
.2

00
95

.1
70

95
.1

95
S

E
P

-2
5

9/
17

/2
00

7
4.

82
5%

F.
ED

A
Z0

7
95

.2
85

95
.3

10
95

.2
85

95
.3

05
D

E
C

-2
5

12
/1

7/
20

07
4.

71
5%

F.
E

D
A

H
08

95
.3

10
95

.3
40

95
.3

10
95

.3
40

M
A

R
-3

0
3/

17
/2

00
8

4.
69

0%
F.

E
D

A
M

08
95

.2
90

95
.3

05
95

.2
90

95
.3

00
JU

N
-2

5
6/

16
/2

00
8

4.
71

0%
F.

E
D

A
U

08
95

.2
65

95
.2

80
95

.2
65

95
.2

75
S

E
P

-2
5

9/
15

/2
00

8
4.

73
5%

F.
ED

A
Z0

8
95

.2
35

95
.2

60
95

.2
35

95
.2

60
D

E
C

-2
0

12
/1

5/
20

08
4.

76
5%

F.
E

D
A

H
09

95
.2

00
95

.2
10

95
.2

00
95

.2
05

M
A

R
-1

5
3/

16
/2

00
9

4.
80

0%

F.
E

D
A

M
09

95
.1

65
95

.1
75

95
.1

65
95

.1
70

JU
N

-2
0

6/
15

/2
00

9
4.

83
5%

F.
E

D
A

U
09

95
.1

35
95

.1
35

95
.1

35
95

.1
35

S
E

P
-3

0
9/

14
/2

00
9

4.
86

5%

F.
E

D
A

Z0
9

95
.1

10
#V

A
LU

E
!

95
.0

95
#V

A
LU

E
!

D
E

C
-3

0
12

/1
4/

20
09

4.
89

0%

F.
E

D
A

H
10

95
.0

80
#V

A
LU

E
!

95
.0

70
#V

A
LU

E
!

M
A

R
-3

0
3/

15
/2

01
0

4.
92

0%

F.
E

D
A

M
10

95
.0

30
#V

A
LU

E
!

95
.0

40
#V

A
LU

E
!

JU
N

-3
5

6/
14

/2
01

0
4.

97
0%

F.
E

D
A

U
10

94
.9

75
#V

A
LU

E
!

95
.0

10
#V

A
LU

E
!

S
E

P
-4

0
9/

13
/2

01
0

5.
02

5%

F.
ED

A
Z1

0

F.
E

D
A

H
11

F.
E

D
A

M
11

F.
E

D
A

U
11

@
G

E1
1Z

@
G

E
12

H
@

G
E

12
M

@
G

E
12

U
@

G
E1

2Z
@

G
E

13
H

@
G

E
13

M
@

G
E

13
U

@
G

E1
3Z

@
G

E
14

H
@

G
E

14
M

@
G

E
14

U
@

G
E1

4Z
@

G
E

15
H

@
G

E
15

M
@

G
E

15
U

@
G

E1
5Z

@
G

E
16

H
@

G
E

16
M

@
G

E
16

M

O
ra

ng
es

Pi
nk

s

G
ra

ys

C
op

pe
rs

G
re

en
s

B
lu

es

G
ol

ds

Pu
rp

le
s

11
/2

/2
00

6 
5:

35

7-
8 

yr
s 

ou
t

8-
9 

yr
s 

ou
t

8-
10

 y
rs

 o
ut

3-
4 

yr
s 

ou
t

4-
5 

yr
s 

ou
t

W
hi

te
s

R
ed

s

5-
6 

yr
s 

ou
t

6-
7 

yr
s 

ou
t

1s
t Y

ea
r

1-
2 

yr
s 

ou
t

2-
3 

yr
s 

ou
t



Pa
ge

2

Eu
ro

do
lla

r -
 C

ha
rt

ed
 Q

ua
rt

er
ly

 C
ur

ve
11

/2
/2

00
6 

5:
35

G
E 

C
ur

ve
 (1

6 
m

on
th

s 
ou

t)

5.355%

5.175%

4.995%

4.825%

4.715%

4.690%

4.710%

4.735%

4.765%

4.800%

4.835%

4.865%

4.890%

4.920%

4.970%

5.025%

4.
20

0%

4.
40

0%

4.
60

0%

4.
80

0%

5.
00

0%

5.
20

0%

5.
40

0%

5.
60

0%
F.EDAZ06

F.EDAH07

F.EDAM07

F.EDAU07

F.EDAZ07

F.EDAH08

F.EDAM08

F.EDAU08

F.EDAZ08

F.EDAH09

F.EDAM09

F.EDAU09

F.EDAZ09

F.EDAH10

F.EDAM10

F.EDAU10



Pa
ge

3

Fe
d 

Fu
nd

s 
- O

ut
ri

gh
t (

El
ec

tr
on

ic
al

ly
 T

ra
de

d 
C

on
tr

ac
ts

)

ls
ne

t
Im

pl
ie

d

F.
FF

A
V

06
#V

A
LU

E
!

   
   

 
#V

A
LU

E!
O

ct

F.
FF

A
X

06
94

.7
55

-5
.0

00
5.

24
5%

N
ov

F.
FF

A
Z0

6
94

.7
60

0.
00

0
5.

24
0%

D
ec

F.
FF

A
F0

7
94

.7
60

0.
00

0
5.

24
0%

Ja
n

F.
FF

A
G

07
94

.7
95

0.
00

0
5.

20
5%

Fe
b

F.
FF

A
H

07
94

.8
35

-1
0.

00
0

5.
16

5%
M

ar

F.
FF

A
J0

7
94

.9
10

0.
00

0
5.

09
0%

A
pr

F.
FF

A
K

07
95

.0
00

0.
00

0
5.

00
0%

M
ay

N
ot

e:
 T

ab
le

 li
nk

ed
 to

 F
F 

%
 c

ha
nc

e

11
/2

/2
00

6 
5:

35

Fe
d 

Fu
nd

s



Pa
ge

4

Fe
d 

Fu
nd

s 
%

 C
ha

nc
e 

of
 

R
at

e 
pr

oj
ec

tio
n 

fo
r p

ar
tic

ul
ar

Ti
gh

te
ni

ng
, E

as
in

g
FO

M
C

 m
ee

tin
g

5.
25

%

30
-N

ov
-0

6
5.

00
%

FO
M

C
12

-D
ec

-0
6

5.
24

0%
D

E
C

, 2
00

6
94

.8
53

5.
14

7
94

.7
60

6%
31

-D
ec

-0
6

5.
00

%
FO

M
C

31
-J

an
-0

7
5.

24
0%

JA
N

, 2
00

7
94

.7
60

5.
24

0
94

.7
60

11
%

P
er

ce
nt

 
C

ha
nc

e 
C

ol
um

n
5.

00
%

FO
M

C
21

-M
ar

-0
7

5.
16

5%
M

C
H

, 2
00

7
94

.9
47

5.
05

3
94

.8
35

61
%

5.
00

%
FO

M
C

9-
M

ay
-0

7
5.

00
0%

M
A

Y
, 2

00
7

95
.0

00
5.

00
0

95
10

0%

*E
O

M
 =

 E
nd

 o
f M

on
th

Ta
bl

e 
is

 D
ay

 C
ou

nt
 E

qu
at

io
n

Pa
ge

5

Pr
oj

ec
te

d 
EO

M
 P

ric
e*

Pr
oj

 Y
ie

ld
 

En
d 

of
 M

on
th

 
Yi

el
d

La
st

 tr
ad

e
%

 C
ha

nc
e 

of
 

C
ha

ng
e

M
on

th
Im

pl
ie

d 
R

at
e 

FO
M

C
 

M
ee

tin
g 

D
at

e

11
/2

/2
00

6 
5:

35

11
/2

/2
00

6 
5:

35

FF
 R

at
e 

Pr
oj

ec
te

d 
on

 
X 

da
te

A
ct

ua
l F

F 
R

at
e



Eu
ro

do
lla

r C
O

T 
D

at
a 

(u
nd

er
 c

on
st

ru
ct

io
n)

M
ax

D
at

e
M

in
D

at
e

M
ax

D
at

e
M

in
D

at
e

M
ax

D
at

e
M

in
D

at
e

Lo
ng

Sh
or

t
N

et
Lo

ng
Sh

or
t

N
et

Lo
ng

Sh
or

t
N

et
1,

15
5,

90
1

1,
54

1,
49

1
(3

85
,5

90
)

59
1,

63
4

59
5,

62
1

(3
,9

87
)

9,
19

2,
26

1
8,

80
2,

68
5

38
9,

57
6

A
s 

of
Sm

 S
pe

c
Lg

 S
pe

c
C

om
m

rc
l

10
/2

4/
20

06
(1

08
,1

29
)

(8
8,

64
1)

19
6,

77
0

*M
in

im
um

 a
nd

 M
ax

im
um

 P
os

iti
on

s
go

 b
ac

k 
to

 0
1/

10
/2

00
6

Sm
al

l S
pe

c
La

rg
e 

Sp
ec

C
om

m
er

ci
al

s 

W
ee

k 
ov

er
 W

ee
k 

C
ha

ng
e

C
ur

re
nt

 P
os

iti
on

s
Sm

al
l S

pe
c

La
rg

e 
Sp

ec
C

om
m

er
ci

al
s

M
in

im
um

 / 
M

ax
im

um
 P

os
iti

on
s


	Eurodollars & Fed Funds

