Govt. (30/11/13)

Stat Corp (30/11/13)

1 Mth 0.08 0.58

2 Mths 0.10 0.60

3 Mths 0.10 0.60 veLo

4 Mths 0.11 0.61 PePA] YIELD CURVE: As at 30 November 2013
5 Mths 0.11 0.61 9.0

6 Mths 0.12 0.62 85

7 Mths 0.12 0.62 8.0

8 Mths 0.13 0.63 75

9 Mths 0.14 0.64 7.0

10 Mths 0.14 0.64 6.5

11 Mths 0.15 0.65 6.0 =X= Govt. (30/11/13)
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Vs 128 1.68 5o —a— Stat Corp (30/11/13)

3 Yrs 2.40 2.80 45

4 Yrs 2.71 3.11 40

5 Yrs 3.03 3.43 35 »

6 Yrs 3.34 3.74 20 ,A;:/X

7 Yrs 3.66 4.06 i X

8 Yrs 3.97 4.37 20 /A

9 Yrs 4.29 4.69 15 74

10 Yrs 4.60 4.85 10 X

11 Yrs 4.65 4.90 05 oAk A kA A A /.

12 Yrs 4.70 4.95 O'O e N e e e Y e e Y e X e e Xl

13 ¥rs 4.75 5.00 °C 2 2 2 z 2 2z 2225 2 PP UL L e P EeLeePEeLEereeLE ey
14 Yrs 4.80 5.05 LA A O L A G S A R A A G A AR VA A A G A A
15 Yrs 4.85 5.10 s N ey e e = ® e g g oot T T T T T s s s s s m e | s s s s e
16 Yrs 5.14 5.39 MATURITY
17 Yrs 5.49 5.74

18 Yrs 5.85 6.10

19 Yrs 6.20 6.45

20 Yrs 6.40 6.65

21 Yrs 6.60 6.85

22 Yrs 6.80 7.05

23 Yrs 7.01 7.26

24 Yrs 7.21 7.46

25 Yrs 7.31 7.56

26 Yrs 7.46 7.71

27 Yrs 7.66 7.91

28 Yrs 7.82 8.07

29 Yrs 7.92 8.17

30 Yrs 8.12 8.37




