Appendix A Money Market Data and PWLB Rates

The average, low and high rates correspond to the rates during the financial year and rather than

those in the tables below

Table 1: Bank Rate, Money Market Rates

Date Bank o | Tday month | month | menth | month S\zn-l_fp s?:(z_fp ss\-l_),qp
LIBID LIBID LIBID LIBID Bid Bid Bid
01/04/2012 0.50 0.55 0.55 0.61 1.00 1.33 1.84 1.22 1.30 1.59
30/04/2012 0.50 0.50 0.65 0.60 0.99 1.32 1.84 1.35 1.43 1.68
31/05/2012 0.50 0.48 0.65 0.57 0.97 1.30 1.82 1.20 1.20 1.34
30/06/2012 0.50 0.50 0.50 0.55 0.83 1.13 1.65 0.96 0.99 1.25
31/07/2012 0.50 0.50 0.65 0.45 0.63 0.92 1.43 0.76 0.77 1.02
31/08/2012 0.50 0.50 0.52 0.40 0.57 0.81 1.23 0.75 0.78 1.03
30/09/2012 0.50 0.25 0.52 0.40 0.47 0.66 0.95 0.70 0.76 1.00
Average 0.50 0.46 0.54 0.51 0.79 1.08 1.57 1.01 1.05 1.28
Maximum 0.50 0.55 0.65 0.61 1.00 1.33 1.84 1.38 1.45 1.72
Minimum 0.50 0.25 0.30 0.40 0.47 0.66 0.95 0.70 0.76 1.00
Spread 0.00 0.30 0.35 0.21 0.53 0.67 0.89 0.68 0.69 0.72
Table 2: PWLB Borrowing Rates — Fixed Rate, Maturity Loans
g::enge Nc:lt(i)ce 1year | 4%-5yrs | 9%-10 yrs 19%2-20 yrs 29%:-30 yrs 39%-40 yrs | 49%:-50 yrs
02/04/2012 130/12 1.29 2.07 3.25 4.22 4.43 4.46 4.41
30/04/2012 166/12 1.31 2.09 3.15 413 4.38 4.42 4.39
31/05/2012 210/12 1.19 1.76 2.74 3.79 413 419 4.16
29/06/2012 248/12 1.20 1.84 2.83 3.79 411 419 4.16
31/07/2012 292/12 1.01 1.57 2.58 3.60 3.97 4.07 4.05
31/08/2012 336/12 1.07 1.62 2.61 3.62 4.05 414 4.11
28//09/2012 376/12 1.15 1.67 2.64 3.71 412 4.20 414
Low 1.17 1.52 2.52 3.16 3.57 3.81 3.94
Average 1.41 1.80 2.81 3.43 3.81 4.03 4.15
High 1.69 2.15 3.28 3.92 4.23 4.39 4.45

Table 3: PWLB Borrowing Rates — Fixed Rate, Equal Instalment of Principal (EIP) Loans

Change Date N‘;ﬂfe 4%-5yrs | 9%-10yrs | 19%-20yrs | 29%-30yrs | 39%-40yrs | 49%-50 yrs
02/042012 | 130/12 1.56 2.14 3.29 3.91 423 438
3000412012 | 166/12 1.60 2.15 3.19 3.81 414 4.31
31/0512012 | 210/12 1.37 1.81 2.78 3.41 3.81 4.03
29/06/2012 | 248/12 1.41 1.89 2.87 3.45 3.80 4.01
31/07/2012 | 292/12 117 163 2.62 3.32 361 3.85
31/08/2012 | 336/12 1.22 167 2.65 3.25 3.64 3.90
28//09/2012 | 376/12 1.29 1.72 2.68 3.31 373 3.99

Low 1.14 1.57 2.56 3.18 3.58 3.81
Average 1.37 1.85 2.85 3.45 3.82 4.04
High 1.64 2.21 3.32 3.94 4.24 4.39




Table 4: PWLB Variable Rates

1-M Rate 3-M Rate 6-M Rate 1-M Rate 3-M Rate 6-M Rate

Pre-CSR Pre-CSR Pre-CSR | Post-CSR | Post-CSR | Post-CSR
02/04/2012 0.59 0.60 0.62 1.49 1.50 1.52
30/04/2012 0.58 0.60 0.62 1.48 1.50 1.52
31/05/2012 0.58 0.58 0.58 1.48 1.48 1.48
29/06/2012 0.58 0.57 0.56 1.48 1.47 1.46
31/07/2012 0.56 0.54 0.49 1.46 1.44 1.39
31/08/2012 0.55 0.54 0.52 1.45 1.44 1.42
28//09/2012 0.57 0.56 0.54 1.47 1.46 1.44
Low 0.55 0.53 0.48 1.45 1.43 1.38

Average 0.578 0.5743 0.5668 1.478 1.4743 1.4668

High 0.60 0.60 0.62 1.50 1.50 1.52




