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EUR OIS (ESTR) 
Excess cash vs ESTR vs 3M Euribor
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Oct 1, 2019 – Mar 12, 2021
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EUR OIS (ESTR) 
Excess cash vs ESTR swaps
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Oct 1, 2019 – Mar 12, 2021
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EUR OIS (ESTR) 
ESTR swaps --- Term Structure
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Oct 1, 2019 – Mar 12, 2021
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EUR OIS (ESTR) 
EONIA 1Y1Y Forward swap

5

Jan 1, 2021– Mar 12, 2021
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EUR OIS (ESTR) 
ESTR forward swaps --- ECB MR Dates
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Jan 1, 2021– Mar 12, 2021
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EUR OIS (ESTR) 
ESTR / 3M Basis Spreads:  spot levels
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Oct 1, 2019 – Mar 12, 2021



Deutsche Bank

USD

8



Deutsche Bank

USD OIS (SOFR, FF) 
IOER vs FF vs SOFR (fixings)

9

Oct 1, 2019 – Mar 12, 2021
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USD OIS (SOFR, FF) 
SOFR swaps
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Oct 1, 2019 – Mar 12, 2021
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USD OIS (SOFR, FF) 
SOFR vs FF swaps basis spreads
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Oct 1, 2019 – Mar 12, 2021
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USD OIS (SOFR, FF) 
3M / SOFR basis spreads: spot levels
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Oct 1, 2019 – Mar 12, 2021
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USD OIS (SOFR, FF) 
FF swaps
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Oct 1, 2019 – Mar 12, 2021
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USD OIS (SOFR, FF) 
USD Fall-back rates
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USD OIS (SOFR, FF) 
USD 3M Fall-back rate vs USD 3M/SOFR 3M spot levels
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Oct 1, 2019 – Mar 12, 2021


