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Eurodollar - Charted Quarterly Curve

GE Curve (13 contracts out)

%SEE"

%SC6'Y 0IHvai'4
%S06°'% | 60Zzvdid'd
%SS8¥ | 60Nvdid'd
%S[I8Y 60NVdd 1
%S8L Y 60HVAA 1

%S8L Y | 80Zvdid'd

%08L'¥ 80NvAdd'd

%4%08°% 80NVdH'
%SY8'¥ | 80HVdH 1
%SC6'Y £0Zvdaidd
0Nnvaid

| LONVAT'd

| L0HVvVAdd'd

5.400%

5.300%

5.200%

5.100%

5.000%
4.900%

4.800%

4.700%

4.600%

4.500%




¢ adeq

ysnbny
Anp
aunp
Repy
1dy
1B
qed
uer

(spenuo) paper], A[[esruo1)dary) WSO - spung pag

[eoueyd 9 4 03 PXUI| 2[qeL, 2210N]

/00v4d4'd
LONVdd'd
LONV44'd
LOMV4d'd
L0rvd4'd

LOHV4d'd
L09V4d'd
,04vdd'd

%090°G 000°0 0v6'v6
%SG 0000 58876
%002 000°0 00876
%S0T'S 0000 G6.76
%SETS 000°G- G9.'76
%0¥T'S 0000 09.'v6
%0¥T'S 000°G- 09.'v6
%SHTS 000°G- GS.'v6
pardug Pu S|
mﬁﬁﬂ—m —uw m

€T:S £00T/6/T




g a8eq

uonenb3 juno) Aeq si a|qe L

€T°S £00T/6/T

5818y 44 (jenoy) Jusuno ayy wouly ‘ejey 44 jusoiad X
0} Jamoj/asiel [|im pay 8y} Jeu} SaININd 44 U} Ul SPPO 8y} aJe Jeym,
‘uoysenb sy} Bupyse w,| ‘Buiues|y ew Aq papiroid si Indul s,uwin|od sy,

§ a%eq

iINIVA#|200Z ‘°03d| %SL¥ 200¢/L L)L
%LL 12002 ‘AON| %SV
%001 [2002 ‘100 %S.v £200¢/L€/0L
%69 2002 'dAS| %SV 1002/81/6
%Py 12002 'ONV| %SV 12002/./8
%VS 2002 1nr %00°G
%6L 2002 ‘NNI|  %00°S 1002/82/9
%¥e 12002 ‘AVIN|  %00°S 1,002/6/S
%9 2002 '¥dV|  %00°S
%Ll |200Z ‘HOW| %00°S 100¢/Le/e
%V ,002 ‘934 %00°'G
%S 2002 ‘Nvr %00°G 1002/LE/L
abueyy jo Yjuony «9%ep X ajeq Bunesiy ONO4
aoueyy 9, saining 44 uo pajoaloid

ey 44

%SC'S

ojey 44 [endy

Surseq “SuruayySiy, Jo duey)) ¢, spunj pag

€T:S £00T/6/T




£T0'ST LSV'8 (F87'¢€) 9002/9¢/C1
pPruwo) [>adg 87 [d0adg wig jo sy
a8uey)) I\ 1940 NI M
62L'€0E 665'8€€°8 8CETY9'8 9€T’L1L 9¢L'L8Y | 798F0S (¢98°0z€) €87'99¢°1 819%70°1
BN yoys Suo BN poyg Suo 11BN poys Suo
S[eIIdWIo)) dadg a8re dadg [rewig
SUONISOJ JUILIND)

ejed LOO fefjopoiny



	Eurodollars & Fed Funds

