APPENDIX B

Money Market Data and PWLB Rates

The table and graph below shows the UK Bank of England Bank Rate and benchmark
rates within the short term money markets for the last 6 months.

Bank Rate
High 0.25 0.12 0.13 0.21 0.37 0.61
High Date 01/04/2017 02/08/2017 19/04/2017 11/04/2017  28/09/2017 28/09/2017
Low 0.25 0.10 0.12 0.14 0.27 0.46
Low Date 01/04/2017 04/07/2017 10/08/2017 07/08/2017 07/09/2017 06/09/2017
Average 0.25 0.11 0.13 0.18 0.32 0.53
Spread 0.00 0.02 0.01 0.08 0.09 0.15
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The graph and table below show the movement in PWLB certainty rates for the first
six months of the year to date:

PWLB certainty rates 1 April 2017 to 30 September 2017

Apr 2017 - Sep 2017 PWLB maturity certainty rates
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1 Year 5 Year 10 Year 25 Year 50 Year

Low 0.8 1.14 1.78 2.52 2.25
BECEN 03,/05/2017|15/06/2017|15/06/2017 (08/09/2017 |08/09/2017
High 1.16 1.62 2.22 2.83 2.57
DEICIN 15/09/2017 | 28/09/2017 | 28/09/2017|07/07/2017|07/07/2017
Average 0.9408 1.2981 1.9470 2.6475 2.3917




