No. 14 : Daily Call Money Rates

(Per cent per annum)

Ason Range of Rates Weighted Average Rate
Borrowings Lendings Borrowings Lendings
1 2 3 4 £
June 2, 2003 397 - 510 400 - 515 491 492
June 3, 2003 396 - 510 400 - 515 4.83 4.9C
June 4, 2003 350 - 515 350 - 515 491 497
June 5~ 2003 394 - 510 397 - 510 4.96 497
June 6, 2003 350 - 510 350 - 510 4.96 49¢
June 7, 2003 349 - 500 349 - 505 494 4.9€
June 9, 2003 393 - 550 393 - 550 4.96 49¢
June 10, 2003 399 - 510 400 - 510 4.96 4.9€
June 11, 2003 350 - 510 350 - 525 4.92 497
June 12, 2003 390 - 530 391 - 550 4.92 5.01
June 13, 2003 200 - 535 200 - 535 4.83 5.02
June 14, 2003 398 - 515 398 - 515 4.90 492
June 16, 2003 399 - 510 400 - 510 4.98 4.9¢
June 17, 2003 400 - 520 400 - 515 497 5.0C
June 18, 2003 400 - 510 400 - 520 4.99 5.01
June 19, 2003 365 - 510 365 - 510 4.99 5.0C
June 20, 2003 300 - 510 300 - 510 4.98 4.9¢
June 21, 2003 350 - 505 350 - 505 4.85 4.8¢
June 23, 2003 351 - 505 351 - 505 493 495
June 24, 2003 398 - 510 400 - 510 4.95 4.9€
June 25, 2003 399 - 515 399 - 505 4.94 4.9€
June 26, 2003 300 - 510 300 - 515 493 495
June 27, 2003 200 - 510 200 - 510 4.82 4.82
June 28, 2003 350 - 505 400 - 505 4.90 491
June 30, 2003 399 - 480 425 - 515 456 461
July 1, 2003 300 - 505 300 - 505 4.89 4.9C
July 2, 2003 399 - 505 399 - 505 497 49¢
July 3, 2003 400 - 510 400 - 505 495 4.9€
July 4, 2003 399 - 505 400 - 505 493 4.9€
July 5 2003 225 - 500 225 - 505 4.75 4.7¢
July 7, 2003 300 - 500 350 - 510 4.92 4.93
July 8, 2003 400 - 505 400 - 505 4.90 492
July 9, 2003 300 - 515 300 - 515 492 492
July 10, 2003 395 - 525 395 - 525 491 4.9

$: Data cover 90 - 95 per cent of total transactions reported by Major participants.



