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Ranking of Members Cash Market

Cash Market Total Traded by Terms

March year 2003

< to 3 years
3 to 5 years
5 to 10 years
> to 10 years

Total Year 2003
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Cash Market Spread by Term

Average Spread B 3,20 01-06

Benchmark 10 years

Average Spread O 5,00 07-12

Benchmark 3 years

Benchmark 15 years

Average Spread O 5,50 07-17

Benchmark 5 years

Average Spread B 4,25 10-07

Benchmark 30 years
Average Spread
 O 5,75 07-32
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Repo Market Volume

Daily Average Senaf Repo Market

Ranking of 10 First entities Repo Market

www.senaf.net
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Daily AverageMarch Year 2003 Daily Average

*Figures in millions of euros
*Single counted
*Volume in cash

*Figures in millions of euros
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