Table A.24

Interest Rates (%)

As at end-year As at end-month in 2010

2004 | 2005 | 2006 | 2007 | 2008 | 2009 | Jan. | Feb. | Mar. | Apr. | May | Jun. | Jul. | Aug. | Sep. | Oct. | Nov. | Dec.

Overnight interbank 2.70| 2.72| 3.38| 350 | 3.48| 2.12| 2.00| 2.00| 2.14| 2.20| 2.33| 246| 2.63| 2.71| 271 | 2.74| 273 | 2.73

1-week interbank 2.74| 275| 342| 352 | 350| 2.14| 2.02| 2.02| 2.23| 227 | 241 | 252| 271 | 277 | 277 | 276 | 2.76 | 2.76

1-month interbank 286 | 2.84| 354| 3.54| 353 | 2.18| 2.08| 2.07| 232 | 237 | 252 | 258| 276 | 2.82| 281 | 2.81| 2.79| 2.79
Commercial banks

Fixed deposit:

3 month 3.00| 3.02| 3.19| 3.15| 3.04| 2.03| 2.03| 203 | 2.28| 2.28| 250 | 251 | 273 | 2.73| 273 | 2.73| 2.74| 2.74

12 month 3.70| 3.70| 3.73| 3.70 | 3.50| 2.50| 2.50| 2.50| 2.67| 2.67| 2.81| 2.82| 295| 295| 295| 296 | 296 | 2.97

Savings deposit 158 | 1.41| 1.48| 1.44| 140| 0.86| 0.86| 0.80| 0.86| 0.86| 0.93| 0.95| 0.99| 1.02| 1.02| 1.02| 1.00| 1.00

Base lending rate (BLR) 598 | 6.20| 6.72| 6.72| 6.48| 551 | 551 | 551| 576| 576| 6.02| 6.02| 6.27 | 6.27 | 6.27 | 6.27 | 6.27 | 6.27

Treasury bills

(91 days) 240| 250 | 3.23| 343| 339 205| 1.95| 2.26| 214 | 247 | 263 | 266 | 2.77| 288 | 2.86| 2.86| 2.87| 2.83
Government

securities (1 year) 224 | 330| 355| 353| 289 | 2.12| 226| 259 | 258 | 258| 270 | 279 | 286| 2.87| 290| 293 | 287 | 2.85
Government

securities (5 years) 364 | 3.73| 3.70| 3.78| 3.00| 3.79| 3.76 | 3.84| 3.75| 3.62| 359 | 3.53| 341 | 3.38| 3.25| 3.43| 3.28| 3.39
Private Debt Securities
AAA

3-years 3.72| 395| 401 | 407 | 417 | 3.72| 3.72| 3.76| 3.77| 3.80| 3.81| 3.76| 3.65| 3.60| 3.61| 3.64| 3.63| 3.63

5-years 439 | 438| 424 428 | 448 | 432 | 428 | 429| 433 | 430 | 428 | 4.24| 412 | 409 | 407 | 411 | 4.09| 4.07
AA

3-years 427 | 436 | 438| 439| 495| 450 | 453 | 457 | 459 | 455 | 454 | 443 | 434 | 429 | 431 | 436 | 435| 434

5-years 5.00| 481 | 471| 464 | 531 | 507| 509 | 5.09| 510| 505| 500 | 492 | 479 | 474 | 475| 479 | 476 | 4.75
A

3-years 582 | 594 | 591 | 6.06| 690| 6.80| 694 | 695| 6.95| 7.02| 7.09| 7.06| 6.96| 691 | 6.93| 6.96| 6.87 | 6.90

5-years 6.66 | 6.70| 6.53| 6.51| 743 | 757 | 763 | 762 | 762 | 765| 7.70| 767 | 7.58| 754 | 758 | 7.57| 7.52| 7.53
BBB

3-years 9.77 | 9.44 | 957 | 9.71|10.32 |10.18 | 10.32 |{10.28 [10.30 | 10.33 | 10.41 [10.34 {10.30 | 10.26 [10.28 | 10.36 |10.40 | 10.40

5-years 10.81 |10.41 |10.51 [10.72 {11.36 [{11.32 |{11.47 (11.39 |11.47 [11.48 [11.50 |11.46 |11.42 |11.36 [11.43 [11.48 |11.44 |11.43
BB & below

3-years 11.91 [11.97 [12.06 |11.92 |12.68 (12.58 |12.77 |12.78 |12.73 |12.73 |12.77 |12.77 |12.76 {12.69 (12.74 |12.87 [12.76 | 12.78

5-years 13.10 [{13.04 |13.13 [13.16 [13.86 [14.02 | 14.23 |14.23 |14.33 |14.35 |14.44 |14.44 |14.42 | 14.25 |14.38 |14.45 |14.46 | 14.51
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