
DATE  1 Month 
 2 

Months 
 3 

Months 
 6 

Months 
 12 

Months 
02-Jan-01      6,548       6,459       6,371       6,164         5,943 
03-Jan-01      6,508       6,394       6,286       6,054         5,789 
04-Jan-01      6,050       5,954       5,866       5,708         5,555 
05-Jan-01      5,936       5,805       5,695       5,516         5,365 
08-Jan-01      5,884       5,750       5,616       5,419         5,303 
09-Jan-01      5,881       5,750       5,624       5,436         5,316 
10-Jan-01      5,886       5,761       5,650       5,469         5,358 
11-Jan-01      5,883       5,765       5,676       5,505         5,399 
12-Jan-01      5,881       5,768       5,679       5,508         5,396 
15-Jan-01      5,911       5,814       5,741       5,605         5,511 
16-Jan-01      5,901       5,808       5,739       5,589         5,494 
17-Jan-01      5,899       5,810       5,739       5,595         5,503 
18-Jan-01      5,836       5,730       5,649       5,483         5,373 
19-Jan-01      5,789       5,690       5,611       5,450         5,329 
22-Jan-01      5,726       5,660       5,581       5,430         5,318 
23-Jan-01      5,714       5,651       5,573       5,421         5,306 
24-Jan-01      5,741       5,678       5,610       5,463         5,360 
25-Jan-01      5,715       5,661       5,598       5,454         5,366 
26-Jan-01      5,685       5,630       5,568       5,411         5,330 
29-Jan-01      5,648       5,608       5,543       5,376         5,305 
30-Jan-01      5,625       5,586       5,525       5,363         5,288 
31-Jan-01      5,570       5,504       5,421       5,263         5,174 
01-feb-01      5,560       5,480       5,390       5,220         5,110 
02-feb-01      5,565       5,486       5,398       5,230         5,131 
05-feb-01      5,574       5,500       5,410       5,270         5,200 
06-feb-01      5,573       5,500       5,410       5,270         5,200 
07-feb-01      5,570       5,500       5,410       5,270         5,194 
08-feb-01      5,571       5,500       5,409       5,270         5,200 
09-feb-01      5,571       5,500       5,410       5,270         5,200 
12-feb-01      5,569       5,488       5,388       5,226         5,145 
13-feb-01      5,569       5,490       5,389       5,230         5,163 
14-feb-01      5,570       5,494       5,400       5,261         5,218 
15-feb-01      5,580       5,500       5,413       5,303         5,304 
16-feb-01      5,580       5,500       5,410       5,298         5,295 
19-feb-01      5,576       5,484       5,383       5,235         5,198 
20-feb-01      5,570       5,480       5,380       5,235         5,204 
21-feb-01      5,561       5,470       5,370       5,225         5,194 
22-feb-01      5,530       5,441       5,345       5,184         5,146 
23-feb-01      5,478       5,390       5,300       5,150         5,120 
26-feb-01      5,381       5,280       5,194       5,040         4,998 
27-feb-01      5,281       5,171       5,104       4,956         4,923 
28-feb-01      5,208       5,119       5,053       4,908         4,884 
01-mar-01      5,293       5,150       5,089       4,951         4,911 
02-mar-01      5,290       5,153       5,083       4,969         4,930 
05-mar-01      5,275       5,149       5,080       4,960         4,930 
06-mar-01      5,271       5,150       5,090       4,970         4,956 
07-mar-01      5,259       5,140       5,074       4,944         4,903 
08-mar-01      5,234       5,120       5,060       4,930         4,881 
09-mar-01      5,188       5,091       5,040       4,910         4,861 
12-mar-01      5,193       5,080       5,058       4,934         4,914 
13-mar-01      5,164       4,985       5,034       4,891         4,864 
14-mar-01      5,150       4,941       5,020       4,886         4,856 
15-mar-01      5,056       4,920       4,943       4,785         4,754 

 LIBOR 



16-mar-01      5,008       4,921       4,900       4,724         4,671 
19-mar-01      4,980       4,959       4,880       4,711         4,671 
20-mar-01      4,980       4,956       4,886       4,730         4,699 
21-mar-01      5,056       4,959       4,870       4,675         4,611 
22-mar-01      5,050       4,956       4,856       4,641         4,561 
23-mar-01      5,056       4,955       4,860       4,661         4,601 
26-mar-01      5,058       4,951       4,869       4,686         4,640 
27-mar-01      5,055       4,989       4,860       4,661         4,604 
28-mar-01      5,084       4,978       4,903       4,749         4,718 
29-mar-01      5,079       4,978       4,876       4,710         4,666 
30-mar-01      5,080       4,977       4,879       4,710         4,668 
02-apr-01      5,056       4,946       4,840       4,643         4,583 
03-apr-01      5,061       4,950       4,846       4,663         4,619 
04-apr-01      5,053       4,929       4,810       4,598         4,541 
05-apr-01      5,053       4,919       4,804       4,590         4,540 
06-apr-01      5,051       4,920       4,806       4,601         4,560 
09-apr-01      5,020       4,844       4,741       4,520         4,461 
10-apr-01      5,020       4,840       4,740       4,530         4,480 
11-apr-01      5,023       4,850       4,760       4,589         4,570 
12-apr-01      5,039       4,868       4,779       4,646         4,646 
17-apr-01      5,049       4,886       4,809       4,684         4,714 
18-apr-01      5,050       4,900       4,828       4,740         4,798 
19-apr-01      4,521       4,453       4,410       4,325         4,380 
20-apr-01      4,526       4,460       4,418       4,341         4,433 
23-apr-01      4,506       4,438       4,384       4,280         4,360 
24-apr-01      4,471       4,420       4,360       4,254         4,329 
25-apr-01      4,460       4,400       4,340       4,240         4,310 
26-apr-01      4,461       4,400       4,340       4,259         4,370 
27-apr-01      4,434       4,373       4,314       4,230         4,330 
30-apr-01      4,433       4,385       4,336       4,303         4,441 
01-May-01      4,433       4,385       4,340       4,299         4,444 
02-May-01      4,420       4,366       4,308       4,250         4,388 
03-May-01      4,383       4,340       4,299       4,250         4,400 
04-May-01      4,350       4,310       4,270       4,220         4,360 
08-May-01      4,178       4,131       4,099       4,060         4,200 
09-May-01      4,168       4,116       4,085       4,040         4,173 
10-May-01      4,126       4,090       4,060       4,030         4,160 
11-May-01      4,123       4,095       4,070       4,060         4,225 
14-May-01      4,151       4,133       4,121       4,140         4,343 
15-May-01      4,135       4,120       4,103       4,100         4,290 
16-May-01      4,081       4,054       4,030       4,000         4,200 
17-May-01      4,084       4,060       4,040       4,023         4,230 
18-May-01      4,090       4,070       4,055       4,050         4,280 
21-May-01      4,090       4,080       4,076       4,086         4,350 
22-May-01      4,090       4,079       4,075       4,084         4,346 
23-May-01      4,089       4,078       4,070       4,069         4,310 
24-May-01      4,080       4,068       4,056       4,043         4,279 
25-May-01      4,064       4,050       4,030       4,011         4,252 
29-May-01      4,056       4,029       4,000       3,990         4,250 
30-May-01      4,060       4,030       4,000       3,990         4,260 
31-May-01      4,058       4,020       3,990       3,980         4,243 
01-Jun-01      4,036       3,973       3,943       3,930         4,168 
04-Jun-01      4,031       3,970       3,940       3,930         4,170 
05-Jun-01      4,031       3,970       3,940       3,940         4,180 
06-Jun-01      4,020       3,959       3,928       3,920         4,155 
07-Jun-01      4,011       3,948       3,918       3,913         4,143 



08-Jun-01      4,010       3,944       3,916       3,910         4,149 
11-Jun-01      4,000       3,940       3,910       3,909         4,140 
12-Jun-01      3,990       3,928       3,899       3,883         4,104 
13-Jun-01      3,980       3,920       3,890       3,880         4,100 
14-Jun-01      3,970       3,909       3,878       3,859         4,070 
15-Jun-01      3,950       3,890       3,851       3,840         4,040 
18-Jun-01      3,881       3,836       3,787       3,761         3,960 
19-Jun-01      3,850       3,799       3,758       3,749         3,943 
20-Jun-01      3,834       3,784       3,750       3,740         3,940 
21-Jun-01      3,805       3,765       3,739       3,730         3,936 
22-Jun-01      3,790       3,760       3,730       3,730         3,940 
25-Jun-01      3,760       3,734       3,705       3,680         3,893 
26-Jun-01      3,750       3,728       3,700       3,680         3,891 
27-Jun-01      3,751       3,730       3,710       3,710         3,940 
28-Jun-01      3,835       3,810       3,790       3,830         4,053 
29-Jun-01      3,863       3,843       3,836       3,909         4,184 
02-Jul-01      3,860       3,840       3,830       3,900         4,187 
03-Jul-01      3,850       3,830       3,820       3,880         4,146 
04-Jul-01      3,850       3,836       3,828       3,899         4,170 
05-Jul-01      3,850       3,830       3,820       3,890         4,156 
06-Jul-01      3,848       3,826       3,810       3,876         4,140 
09-Jul-01      3,831       3,810       3,790       3,838         4,066 
10-Jul-01      3,830       3,810       3,790       3,837         4,070 
11-Jul-01      3,830       3,790       3,760       3,793         4,000 
12-Jul-01      3,830       3,800       3,770       3,820         4,050 
13-Jul-01      3,829       3,790       3,759       3,798         4,015 
16-Jul-01      3,830       3,790       3,760       3,806         4,030 
17-Jul-01      3,829       3,790       3,760       3,805         4,030 
18-Jul-01      3,829       3,790       3,760       3,804         4,028 
19-Jul-01      3,810       3,750       3,710       3,734         3,906 
20-Jul-01      3,801       3,748       3,709       3,729         3,890 
23-Jul-01      3,793       3,740       3,700       3,721         3,894 
24-Jul-01      3,794       3,740       3,700       3,720         3,891 
25-Jul-01      3,790       3,740       3,700       3,721         3,893 
26-Jul-01      3,784       3,740       3,705       3,730         3,915 
27-Jul-01      3,775       3,730       3,696       3,716         3,888 
30-Jul-01      3,760       3,714       3,679       3,698         3,835 
31-Jul-01      3,750       3,709       3,670       3,689         3,820 
01-Aug-01      3,740       3,698       3,656       3,669         3,798 
02-Aug-01      3,730       3,690       3,650       3,660         3,809 
03-Aug-01      3,730       3,690       3,656       3,666         3,838 
06-Aug-01      3,720       3,680       3,650       3,660         3,820 
07-Aug-01      3,710       3,670       3,644       3,655         3,803 
08-Aug-01      3,706       3,669       3,638       3,660         3,820 
09-Aug-01      3,673       3,630       3,595       3,600         3,723 
10-Aug-01      3,660       3,620       3,589       3,590         3,723 
13-Aug-01      3,640       3,600       3,570       3,569         3,685 
14-Aug-01      3,630       3,590       3,560       3,560         3,680 
15-Aug-01      3,620       3,584       3,560       3,563         3,710 
16-Aug-01      3,610       3,580       3,561       3,581         3,753 
17-Aug-01      3,600       3,570       3,548       3,560         3,700 
20-Aug-01      3,589       3,550       3,529       3,528         3,660 
21-Aug-01      3,580       3,550       3,528       3,538         3,690 
22-Aug-01      3,578       3,540       3,513       3,513         3,657 
23-Aug-01      3,580       3,544       3,513       3,516         3,670 
24-Aug-01      3,580       3,548       3,518       3,520         3,676 



28-Aug-01      3,580       3,554       3,525       3,529         3,690 
29-Aug-01      3,580       3,540       3,500       3,495         3,616 
30-Aug-01      3,584       3,530       3,490       3,480         3,600 
31-Aug-01      3,581       3,520       3,463       3,453         3,564 
03-Sep-01      3,579       3,520       3,466       3,460         3,582 
04-Sep-01      3,573       3,520       3,466       3,465         3,588 
05-Sep-01      3,580       3,550       3,520       3,550         3,720 
06-Sep-01      3,577       3,547       3,520       3,540         3,703 
07-Sep-01      3,570       3,520       3,486       3,488         3,611 
10-Sep-01      3,501       3,426       3,360       3,323         3,430 
11-Sep-01      3,490       3,420       3,360       3,340         3,460 
12-Sep-01      3,501       3,299       3,156       3,094         3,155 
13-Sep-01      3,488       3,281       3,150       3,090         3,150 
14-Sep-01      3,496       3,290       3,150       3,080         3,135 
17-Sep-01      3,384       3,205       3,110       3,030         3,054 
18-Sep-01      3,058       3,016       2,965       2,894         2,923 
19-Sep-01      2,785       2,784       2,783       2,743         2,853 
20-Sep-01      2,614       2,608       2,603       2,594         2,741 
21-Sep-01      2,661       2,639       2,615       2,585         2,726 
24-Sep-01      2,644       2,620       2,600       2,576         2,759 
25-Sep-01      2,666       2,626       2,600       2,565         2,713 
26-Sep-01      2,664       2,620       2,591       2,551         2,683 
27-Sep-01      2,639       2,600       2,600       2,534         2,653 
28-Sep-01      2,630       2,590       2,590       2,523         2,643 
01-Oct-01      2,638       2,600       2,600       2,540         2,680 
02-Oct-01      2,638       2,600       2,593       2,530         2,660 
03-Oct-01      2,589       2,526       2,500       2,415         2,533 
04-Oct-01      2,580       2,520       2,500       2,424         2,560 
05-Oct-01      2,563       2,500       2,481       2,393         2,525 
08-Oct-01      2,541       2,470       2,440       2,334         2,450 
09-Oct-01      2,531       2,460       2,431       2,340         2,470 
10-Oct-01      2,531       2,460       2,430       2,359         2,499 
11-Oct-01      2,525       2,453       2,430       2,371         2,546 
12-Oct-01      2,529       2,460       2,456       2,423         2,624 
15-Oct-01      2,518       2,450       2,431       2,380         2,568 
16-Oct-01      2,510       2,440       2,420       2,360         2,530 
17-Oct-01      2,501       2,430       2,410       2,360         2,535 
18-Oct-01      2,463       2,404       2,390       2,353         2,536 
19-Oct-01      2,445       2,388       2,366       2,321         2,503 
22-Oct-01      2,426       2,370       2,353       2,315         2,500 
23-Oct-01      2,420       2,360       2,350       2,321         2,528 
24-Oct-01      2,408       2,343       2,330       2,301         2,500 
25-Oct-01      2,376       2,320       2,310       2,270         2,449 
26-Oct-01      2,354       2,294       2,280       2,233         2,400 
29-Oct-01      2,343       2,280       2,270       2,220         2,374 
30-Oct-01      2,320       2,280       2,230       2,171         2,313 
31-Oct-01      2,288       2,250       2,200       2,146         2,272 
01-nov-01      2,280       2,250       2,210       2,168         2,293 
02-nov-01      2,270       2,240       2,200       2,160         2,299 
05-nov-01      2,220       2,200       2,165       2,120         2,246 
06-nov-01      2,190       2,171       2,135       2,090         2,220 
07-nov-01      2,091       2,053       2,000       1,946         2,060 
08-nov-01      2,090       2,050       1,999       1,948         2,064 
09-nov-01      2,091       2,061       2,016       1,970         2,120 
12-nov-01      2,090       2,070       2,025       1,990         2,150 
13-nov-01      2,080       2,055       2,011       1,974         2,148 



14-nov-01      2,081       2,060       2,021       2,001         2,211 
15-nov-01      2,100       2,100       2,100       2,105         2,404 
16-nov-01      2,103       2,128       2,139       2,170         2,503 
19-nov-01      2,104       2,140       2,150       2,190         2,544 
20-nov-01      2,090       2,103       2,113       2,142         2,456 
21-nov-01      2,100       2,120       2,130       2,184         2,531 
22-nov-01      2,108       2,139       2,163       2,246         2,659 
23-nov-01      2,109       2,138       2,156       2,223         2,620 
26-nov-01      2,108       2,138       2,156       2,221         2,644 
27-nov-01      2,110       2,150       2,168       2,240         2,710 
28-nov-01      2,080       2,099       2,096       2,129         2,520 
29-nov-01      2,144       2,108       2,081       2,098         2,494 
30-nov-01      2,119       2,064       2,032       2,030         2,386 
03-Dec-01      2,106       2,044       2,008       2,001         2,341 
04-Dec-01      2,091       2,030       2,000       2,000         2,353 
05-Dec-01      2,044       1,998       1,981       1,999         2,358 
06-Dec-01      2,043       2,016       2,020       2,106         2,591 
07-Dec-01      2,023       2,011       2,004       2,086         2,570 
10-Dec-01      1,941       1,931       1,930       1,984         2,441 
11-Dec-01      1,920       1,909       1,900       1,930         2,358 
12-Dec-01      1,898       1,880       1,863       1,909         2,309 
13-Dec-01      1,896       1,880       1,870       1,918         2,316 
14-Dec-01      1,910       1,900       1,895       1,960         2,410 
17-Dec-01      1,920       1,910       1,901       1,996         2,459 
18-Dec-01      1,933       1,920       1,910       1,997         2,423 
19-Dec-01      1,931       1,920       1,903       1,980         2,390 
20-Dec-01      1,931       1,920       1,903       1,980         2,393 
21-Dec-01      1,930       1,920       1,900       1,980         2,399 
24-Dec-01      1,926       1,916       1,904       1,983         2,424 
27-Dec-01      1,930       1,918       1,909       2,008         2,501 
28-Dec-01      1,874       1,875       1,881       1,981         2,441 
31-Dec-01      1,874       1,875       1,881       1,981         2,443 


