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Eurodollar - Charted Quarterly Curve

GE Curve (14 months out)

5.600%

%0L8'F
2%058'%
%S18'%
%S6LY
%0LL'D
%SYL
%0€4’
%0€4’
%ShL
%ST6"
%5609
%99S
%L9€"S
X X X X X X
(=) (=) o o o o
(=} (=} o o o (=}
¥ & S @ 2 5
o (e} Lo} <t <t <t

0IHvai'd

60Zzvdid'd

60NvAaid'd

60NVAdd 1

60HVAdA 1

80Zvdid'd

80NvAdid'd

SONVdHd

80HVAdHd

£0Zvdidd

£0Nvadd

LOWVAd'd

L0HVAdd'd

90Zzvdd'd




¢ adeq

Repy
1dy
Jep
CEE]
uer
29Q
AON

(spenuo)) papei], A[edruondayy) WSmnQ - spung paj

2dURYD o, 4 0 PA[UI] AR, 10N

L0MV4d'd
L0rv44'd

LOHV44'd
£09V4d'd
£04vd44'd
90Zv44'd
90XV4d'd

%S01°G 000°G G686
%0L1°G 000°G- 0£8'76
%S1TS 000°G- G8.v6
%SETS 0000 G9.v6
%0¥T'S 0000 09.v6
%0¥T'S 000°G 09.v6
%SHTS 0000 GS.v6
pardug PU s
spung pag

T€:S 9002/T/IT




g a8eq

uwinjo) aouey)
JUELIEH

§ 99eg

T€:69002/2Z/TL
uonenb3 juno) Aeq si s|qe L
YIUOl o pu3 = NO3«
%99 G68'v6 _ G.0°S G616 _Noom ‘AVIN %S0L°G L0-AeiN-6 o]\ [oE |
%00°S
%€ G8.'v6 _ 690°S L€6'V6 _Noom ‘HOW %S1L2'S L0-1eN-12 ONOA4
%00°S
%Ll 09.'v6 _ ove's 09.'¥6 _ 1002 ‘Nvr %0v2'S Lo-uer-1¢ o]\ [oF |
%00°S
90-98Q-1¢
%9 09.'v6 _ LyL'S £G8'16 _ 900z ‘03 %0vC'S 90-29Q0-¢L ONOA4
%00°S 90-AON-0€
o obueds o PISIA LT ojep X ajeq Bunoes wees
40 2UBUD % | gpenyjseq  [upuow jo puz|*oHd “zom_ Wuow  [uo pejosfosd|  eyey paiduy 180 PuBIS
pIaIA foad pajosiold ojey 44 owod djey 44 [enjdy

Bunssw DWOL
Je|noiyed Joy uonoafoid ajey

Surseq “GuruayySiy,
0 dduey) 9% Spung pag

T€:S 9002/T/IT




80T'IC PE1S  |(IS9'2L) 900T/%1/11
pPruwo) [>adg 87 [d0adg wig jo sy
a8uey)) I\ 1940 NI M
900'ST 96’4886 | T9T'TLS'6 010'95€ 6V'CSy | 205°808 (ST0'1£) | S8T'TI8F'T 0L2°011°1
BN yoys Suo BN poys Suo BN yoys Suo7
S[eIIdUIo)) dadg a8re dadg [rewrg
SUONISOJ JUILIND)

ejed LOD Te[jopoiny



	Eurodollars & Fed Funds

