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Eurodollar - Charted Quarterly Curve
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GE Curve

%SSL S
%SELS
%0€4°S

%004°S
%$8L9’S

W9TED®
| H91EO®
| zs1ao0
| nstane
| Ws1ED®

%SS9"S
%SY9°S
%S19°S

%06S°S
%S95°9
%SSS'S

%0TE"S

HS1AD®
| zv1ao0
| npraoe
| Wp1ED®
| HP1AD®
| zeraoo
| neraow

%00S°S
%ELY'S

| NETHD®
HETAO®

%S9Y"S
Po0EY'S

721450
NCrad®

%S0%"S
%SLE'S

WCIdD®
Hc¢IdD@

%09€°S
%STES
%00€°S

Z114Do
| AI1E5®
WI11dD®

%SLT'S
%SSC'S

| HI1dD®
201450

%SITS X
%08T'S

| N0135®
W0TdD®

%STL
%ST

<
s

| HOTED®
260400

0/0

040°S

/09902\

Nneoad®
W60dD®

%066'F
%S96'%

H604D0
Z804D®

%0€6'Y
%016

N8oId@
N80dD®

%SI6D §

H809D®

%0S6'%
%S20°S

| Z408D®
Nn2045

o

| NL03D@
HZ0950

%88€'S f
%S6E°S

| Z9085@
Nn90ad®

6.000%

5.800%

5.600%

5.400%
5.200%
5.000%

4.800%

4.600%

4.400%

U|Sep

March
June

H
M

Dec

z




Juelg

6 98eg




0.€°G

0.€°G

08€'S

08€'S

0.€°G

0.€°G

0.€°G

09€'S

05€'S

ove's

0lLe's

08¢'S

0L¢'S

09¢'S

09¢'S

ove's

ove's

88l°G

ALQ3IOL®

NeERHC)
W0La39LD

\HeERM)
EleER)
WIERN)
(leER)
WSa39:®
Wya3oc®
\eERN)
Wza3o:®
WLa39:®@
MEATDLD
MZAIDLD
MLAIDLD
NSQ3IDc®
NLAIDLD
NOQIDL®

o1 a8eg

plw

S|

S1IS0Od3d O¥N3 NVauvo
dv110d0 sn

0cy's ALSN1DLD
0cy's WLLSNTOLD
0EY'S WoLSNTOLD®
0EY'S WBSN19LD
0Cy's W8SN19LD
0cy's WZSN19LD
0cy's W9SN19LD
0Ly's WSSN19LD
00¥'S WYSN19LD
06€°S WESNTDLD
09¢€°G WZSN19L@
0€e’S WLSN19LD

S|

J04IT NVauvo



YIUOW Jo pud = NO3«

uwinjo) 8dueyn
Juadlad

11 38eq

%<CE 991 00'Le 90-99Q@-L¢
%81 _ G80°0 _ 0C¢L'v6 gog's Ge9'¥6 900Z ‘03AA %CE 00l 006l %082°S |90-29a-ZL OINO4
%0099 00o¢cl %08°S 90-AON-0€
%¢C8'891 00'Le 90-1°0-1¢
%91 _ 981°0 _ ov.L'v6 ovv'S $95¥6 900Z ‘100 %c28'9¢ 00°. %092°S |90-3°0-1¢ OINO4
%002l 00'tv¢ %08°S 90-des-0¢
%GS 29l 00°0¢ 90-des-0¢
%9 | €910 | S¥L¥6  8I¥'S  Z8G¥6 900Z ‘d3IS %SSTS  00°0L %552’ [90-des-0z| OWO4
%00°0L 1 00°0¢ %08°S 90-bny-L¢
. . . %GT'S
abueyn sdq PISIA NO3 |+291id NO3 . a3ep X ajeq Bunsap
4o ooueus 9| peoudsin | *PEPIET | pajseloig | perosiosd oW % se sheq | 2123 e |5 poroafosd srey 44| PN | o4 ajey 44 [enpy
2:S 900T/€1/6 jo se SuruayySn yo dUEY) 0, Spung paj




	Eurodollars & Fed Funds

