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GBP : 5 year & 10 year Interest Rate Swap GBP : 20 year & 30 year Interest Rate Swap

USD : 5 year & 10 year Interest Rate Swap USD : 20 year & 30 year Interest Rate Swap

EUR : 5 year & 10 year Interest Rate Swap
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EUR : 20 year & 30 year Interest Rate Swap
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GBP : 5 year & 10 year Swap Spread GBP : 20 year & 30 year Swap Spread

USD : 5 year & 10 year Swap Spread USD : 20 year & 30 year Swap Spread
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The data contained in this booklet illustrates market movements during 2005 of a variety of

financial indicators.  These include Interest Rate Swaps, Swap Spreads, LIBOR rates and Discount

Rates in Sterling, US Dollars and Euros, plus a selection of foreign exchange rates and commodity

prices.

If you require any further information on these rates or other market data, please contact the

pricing desk at our London office.

This material has been prepared for information only and does not constitute a solicitation for the purpose of the sale
or purchase of any commodities, securities or investments.  Although the information complied herein is considered
reliable, its accuracy is not guaranteed.



3 month & 6 month GBP LIBOR Bank of England Base Rate

3 month & 6 month USD LIBOR US Fed Discount Rate

3 month & 6 month EURIBOR European Intervention Rate
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Foreign Exchange : GBP / USD Foreign Exchange : EUR / GBP

Foreign Exchange : EUR / USD Foreign Exchange : USD / JPY

Gold : London Gold Fixing Oil : Brent Crude
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