Appendix 2

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

tables below

Table |I: Bank Rate, Money Market Rates

I- 3- 6- 12- 2yr 3yr S.yr
Date :::: SIIBNID Z;galyD month month | month | month S\ZVAP S\ZVAP S\ZVAP
LIBID | LIBID | LIBID | LIBID | Bid Bid Bid
01/04/201 | 0.50 0.40 0.54 0.54 0.69 .12 1.59 1.89 2.36 3.00
30/04/201 | 0.50 0.50 0.40 0.49 0.69 1.05 1.52 1.62 2.07 2.74
31/05/201 | 0.50 0.40 0.40 0.52 0.69 1.08 1.56 1.53 1.89 2.54
30/06/201 | 0.50 0.50 0.40 0.50 0.77 1.06 1.54 .44 1.82 1.50
31/07/201 | 0.50 0.40 0.40 0.50 0.78 1.07 1.55 1.29 1.53 2.09
31/08/201 | 0.50 0.40 0.40 0.56 0.86 .15 1.63 127 1.43 1.92
30/09/201 | 0.50 0.60 0.60 0.54 0.92 121 1.69 1.25 1.38 1.75
31/10/201 1 0.50 0.63 0.55 0.56 0.96 1.25 1.74 1.30 1.42 1.8
30/11/2011 0.50 0.65 0.58 0.64 1.0 131 1.80 1.41 1.49 1.76
317122011 0.50 0.50 0.65 0.67 1.05 1.35 1.84 1.31 1.34 1.54
31/01/2012 0.50 0.50 0.70 0.68 1.06 138 1.87 1.20 1.23 1.46
29/02/2012 0.50 0.50 0.75 0.67 1.05 1.37 1.87 1.22 1.29 1.54
31/03/2012 0.50 0.55 0.55 0.6l 1.00 1.33 1.84 1.22 1.30 1.59
Minimum 0.50 0.10 0.35 0.49 0.68 1.01 1.40 1.08 1.23 1.46
Average 0.50 0.47 0.52 0.58 0.89 121 1.69 1.36 1.55 1.98
Maximum 0.50 0.65 0.95 0.68 1.06 138 1.87 1.95 242 3.07
Spread - 0.55 0.60 0.19 0.38 0.37 0.47 0.87 1.19 1.60
Table 2 : PWLB Borrowing Rates — Fixed Rate, Maturity Loans
Change Date | Notice No | year | 4/2-5yrs | 9%2-10yrs | 19220 yrs | 29'2-30yrs | 39%2-40 yrs | 49'2-50 yrs
01/04/201 1 128/11 193 3.66 481 533 535 531 528
30/04/201 1 162/11 1.73 3.45 461 5.18 521 5.17 5.14
28/05/201 1 202/11 1.64 321 443 508 512 5.09 507
30/06/2011 246711 161 3.09 442 517 521 520 518
30/07/2011 288/11 1.52 2.75 4.06 497 507 5.06 504
31/08/201 1 332/11 1.48 2.50 371 4.66 484 487 485
30/09/201 1 376/11 151 241 347 435 461 469 469
29/10/2011 418/T1 145 2.8 3.56 429 446 447 444
30/11/2011 462711 1.32 2.14 321 3.84 4.02 403 398
31/1272011 501/11 121 1.99 3.04 3.86 4.09 412 408
31/01/2012 042/12 1.29 1.99 3.08 3.89 401 415 412
29/02/2012 084/12 1.31 1.96 3.11 4.04 425 426 421
30/03/2012 128/12 1.28 2.05 321 4.17 438 44] 436
Low 1.19 1.93 2.98 377 3.98 4.02 3.98
Average 1.47 2.53 3.70 450 4.65 467 4.64
High 1.97 3.73 489 5.4] 542 5.39 535




Table 3: PWLB Repayment Rates - Fixed Rate, Maturity Loans
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Change

Notice

Date No | year 4'2-5 yrs 9'2-10 yrs 19Y2-20 yrs 29!2-30 yrs 39/2-40 yrs 49'2-50 yrs
01/04/201 1 128/11 0.82 237 3.62 421 424 4.16 4.10
30/04/201 | 162/11 0.62 2.16 3.42 4.06 4.10 402 3.96
28/05/201 | 202/11 0.53 1.93 3.23 3.97 401 3.94 3.90
30/06/201 | 246/11 0.50 1.80 322 405 4.10 4.05 401
30/07/2011 288/11 041 1.48 2.86 3.84 3.96 391 3.87
31/08/201 1 332/11 0.37 1.25 2.50 3.53 3.73 3.72 3.68
30/09/201 1 376/11 0.38 1.20 2.33 3.26 3.53 3.57 3.55
29/10/201 1 418/11 0.34 I.16 2.37 3.16 3.35 3.32 3.26
30/11/2011 462/11 0.21 0.90 2.03 2.71 291 2.88 2.81
317122011 501/11 0.10 0.75 1.85 272 297 297 2.90
31/01/2012 042/12 0.18 0.76 1.88 2.76 3.00 3.00 2.95
29/02/2012 084/12 0.20 0.74 1.91 291 3.13 311 3.03
30/03/2012 128/12 0.17 0.8l 201 3.04 327 326 3.19
Low 0.08 0.70 1.79 2.64 2.87 2.87 2.8l
Average 036 1.28 251 337 354 3.51 346
High 0.86 244 371 429 431 423 418
Table 4: PWLB Borrowing Rates - Fixed Rate, EIP Loans
Change Date Notice No | | year 4'2-5 yrs 9Y2-10 yrs 19Y2-20 yrs 292-30 yrs 39/2-40 yrs 49'2-50 yrs
01/04/2011 128/11 ; 2.76 3.73 483 521 533 536
30/04/201 | 1e2/11 ; 2.55 3.53 464 5.05 5.18 522
28/05/201 1 202/11 ; 237 3.30 446 493 5.09 5.12
30/06/201 | 246/11 - 2.25 3.17 446 499 5.17 522
30/07/201 | 288/11 - 2,01 2.83 4.11 473 497 5.06
31/08/201 | 332/11 - 1.88 2.57 3.75 438 467 480
30/09/201 | 376/11 ; 1.85 2.48 3.51 4.06 436 453
29/10/2011 418/11 ; 1.80 2.49 3.59 407 430 442
30/11/2011 462/11 ; 1.59 221 3.24 3.65 3.85 3.97
31/12/2011 01711 - | .47 2.05 3.08 3.59 3.87 4.02
31/01/2012 042/12 - 1.50 2.05 3.12 3.64 39 4.05
29/02/2012 084/12 - 1.50 2.03 3.15 3.76 4.05 4.19
30/03/2012 128/12 ; .54 211 3.26 3.87 4.18 433
Low ; 1.45 1.99 3.02 353 3.78 3.92
Average - 1.89 2.60 3.74 4.27 4.51 4.61
High - 2.82 3.82 492 530 541 5.44




Table 5: PWLB Repayment Rates - Fixed Rate, EIP Loans
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Notice I year | 4%-5yrs 9%-10 yrs 19Y2-20 yrs 29':-30 yrs 39':-40 yrs 49'%-50 yrs
Change Date | No
01/04/2011 128/11 - 1.54 2.55 3.70 4.10 422 425
30/04/201 | 162/11 - 133 2.34 3.50 3.93 407 411
28/05/201 | 202/11 - .16 2.10 3.32 3.8l 3.97 401
30/06/201 | 246/11 - 1.04 1.98 331 3.87 4.06 411
30/07/201 | 288/11 - 0.82 .64 2.95 3.60 3.86 3.94
31/08/201 | 332711 - 0.70 139 2.60 325 3.55 3.68
30/09/201 | 376/11 - 0.68 130 236 2.93 3.24 341
29/10/2011 418/11 - 0.70 1.42 2.57 3.05 327 3.39
30/11/201 1 462/11 - 0.43 1.03 2.10 2.53 2.73 2.85
31/12/201 1 501711 - 0.31 0.88 1.93 2.46 2.75 2.90
31/01/2012 042/12 - 0.35 0.88 1.97 251 278 293
29/02/2012 084/12 - 0.35 0.85 2.00 2.63 2.93 3.08
30/03/2012 128/12 - 0.38 0.94 2.10 274 3.06 321
Low 0.29 0.82 1.87 2.40 2.66 2.80
Average 0.71 1.42 2.59 3.14 3.39 3.50
High 1.59 2.62 3.78 4.18 430 433
Table 6: PWLB Variable Rates
I-MRate | 3-MRate [ 6-MRate [ I-MRate | 3-MRate | 6-M Rate
Pre-CSR Post-CSR
01/04/201 | 0.67 0.77 0.89 1.57 1.67 1.79
30/06/201 | 0.67 0.71 0.79 1.57 1.6l 1.69
30/09/201 | 0.65 0.65 0.66 1.55 1.55 1.56
31/12/2011 0.58 0.59 0.6l 1.48 1.49 1.51
30/03/2012 0.59 0.60 0.62 1.49 1.50 1.52
Low 058 0.59 0.60 148 149 150
Average 063 0.65 0.68 153 155 158
High 0.69 0.79 091 159 169 18I




