EUR vyield curve

—=EUR Yield Curve (June-07) —EUR Yield Curve (June-08) EUR Yield Curve (June-09)
——EUR Yield Curve (June-12) ——EUR Yield Curve (June-13)
6 00%
l
| /
4.00%
[
©
I i
9 3.00%
o
=
£ —
2.00CV0 /
1.00%
- P
0.00%
3 Months 6 Months 12 Months 2 Years 5 Years 10 Years 20 Years

Tenor

Source: Bloomberg. Daily historical market data from June 2008 to June 2013



