
	 Over		  Change		  One	 Three	 Six	 One
	 night	 Day	 Week	 Month	 month	 month	 month	 year
US$ Libor*	 0.10130	 -0.001	 -0.001	 -0.001	 0.16660	 0.24285	 0.34410	 0.57630
Euro Libor*	 0.09857	 -	 0.009	 0.049	 0.18643	 0.25286	 0.33414	 0.51386
£ Libor*	 0.46750	 -	 -	 -	 0.48938	 0.52406	 0.60406	 0.87438
Swiss Fr Libor*	 -0.00700	 0.002	 0.002	 0.002	 -0.00500	 0.02000	 0.07200	 0.20200
Yen Libor*	 0.07143	 -	 0.001	 -0.002	 0.10857	 0.14643	 0.20643	 0.36929
Canada Libor*	 -	 -	 -	 -	 -	 -	 -	 -
Euro Euribor	 -	 -	 -	 -	 0.22	 0.28	 0.37	 0.55
Sterling CDs	 -	 -	 -	 -	 0.44	 0.58	 0.56	 0.76
US$ CDs	 -	 -	 -	 -	 0.00	 0.00	 0.00	 0.00
Euro CDs	 -	 -	 -	 -	 0.10	 0.11	 0.20	 0.42
US o’night repo	 0.06	 -	 -0.030	 -0.050
Fed Funds eff	 0.08	 -0.010	 -0.010	 -
US 3m Bills	 0.07	 -0.005	 0.020	 0.010
SDR int rate	 0.10	 -	 -	 0.010
EONIA	 0.144	 0.013	 0.018	 0.068
EURONIA	 0.0819	 -0.010	 -0.001	 0.039
RONIA	 0.4239	 -0.012	 -0.003	 0.009
SONIA	 0.4310	 -0.001	 0.003	 -0.002
LA 7 Day Notice	 0.35-0.30

Interbank £	 We are no longer able to provide these figures.

	 Over	 One	 One	 Three	 Six	 One
	 night	 Week	 months	 months	 months	 year

*Libor rates come from BBA (see www.bba.org.uk) and are fixed at 11am UK time. Other data sour-
ces: US $, Euro & CDs: dealers; SDR int rate: IMF; EONIA: ECB; EURONIA, RONIA & SONIA: WMBA. 
LA 7 days notice: Tradition (UK).
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