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New Eurex Bonds Basis Instruments with September 2002 expiration

Dear Sirs,

On June 3, 2002 Eurex Bonds will introduce new basis instruments related to the future delivery
month September 2002. Please find attached a list of these new September 2002
Basis Instruments.

Please ensure that the Designated Market Maker assignments for these new September 2002 Basis
Instruments are performed on a trader subgroup level at least one business day before you plan to
start quoting in the new basis instruments. The last trading day of the June 2002 Basis Instruments is
June 6, 2002.

Please do not hesitate to contact the Eurex Bonds Functional Helpline at +49 (0)69 - 21 01 - 38 90
with any questions you may have.

Kind regards;
Eurex Bonds
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