DAILY INDICES (A1/P1/F1 or better, ex-sovereign/Supra)

June - September 2008

Euro

5.20

5.00

4.80

4.20

4.00
1/6/08

21/6/08

11/7/08

31/7/08

U.S. Dollar

20/8/08

9/9/08

29/9/08

4.50

4.00

3.50

» fn
M
¥

3.00

] w n
o &
T T T T

W '
2.50 W
2.00

1/6/08

6.40

1/7/08

31/7/08

30/8/08

Sterling

29/9/08

6.20

6.00

5.80 57

5.60

5.40

5.20

1/6/08

21/6/08

11/7/08

31/7/08

20/8/08

9/9/08

29/9/08

—e—1 mo LIBOR
—=—1 mo CP
3 mo LIBOR
3 mo CP

—— 1 mo LIBOR
—=&—1mo CP
3 mo LIBOR
3 mo CP

—— 1 mo LIBOR
—=&—1mo CP
3 mo LIBOR
3 mo CP

Avg ECP Spread

to LIBOR
1 mo: 3bps
3 mo: -3 bps

Avg ECP Sread
to LIBOR

1 mo: 14 bps

3mo: 7 bps

Avg ECP Spread

to LIBOR
1 mo: 1bps
3 mo: -4 bps




