Average Suppression — All Tenures

Tenure Basis Points

Overnight 24

1 Week 13
2 Weeks 12
1 Month 14
2 Months 12
3 Months 13
4 Months 13
5 Months 14
6 Months 15
/7 Months 17
8 Months 20
9 Months 22
10 Months 23
11 Months 24
12 Months 25
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Estimated Suppression for TW USD Libor
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Estimated Suppression for 2W USD Libor

Estimated Suppressionfor 2W USD Libor

14

0.8

Estimated Suppression (%)

0
Aug-07 Dec-07 Apr-08 Aug-08 Dec-08 Apr-09 Aug-09 Dec-09 Apr-10

Source: Fideres, Bloomberg

Libor Suppression Charts 5




Estimated Suppression for 1M USD Libor
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Estimated Suppression for 2M USD Libor
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Estimated Suppression for 3M USD Libor
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Estimated Suppression for 4M USD Libor
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Estimated Suppression for 5M USD Libor
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Estimated Suppression for oM USD Libor

Estimated Suppression for 6M USD Libor
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Estimated Suppression for /M USD Libor
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Estimated Suppression for 8M USD Libor
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Estimated Suppression for 9M USD Libor

Estimated Suppression for 9M USD Libor

0.8

Estimated Suppression (%)

0.2

0
Aug-07 Dec-07 Apr-08 Aug-08 Dec-08 Apr-09 Aug-09 Dec-09 Apr-10

Source: Fideres, Bloomberg

Libor Suppression Charts 14




Estimated Suppression for 10M USD Libor
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Estimated Suppression for 1M USD Libor
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Estimated Suppression for 12M USD Libor
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Estimated Suppression for Overnight USD Libor
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