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BRITISH BANKERS ASSOC. INTEREST SETTLEMENT RATES LiBOR
JPY LIBORS - Reference banks' rates.

Todays Date - 27/06/00
Value Date - 28/06/00

Rates fixed at 11:00 London Time

| DEUTSCHE | BARCLAYS | RABOBANK |NORIN BK|WST LB | 184 | MGT | SANWA
WK 0.07000 ©.08000 0.10000 ©.06000 0.09000 0.09000 ©.05000 O.05000
1" 0.12000 0.11000 0.10000 0.10000 0©.10060 0.10000 0.10000 0. 10000
oM 0.16000 0.13000 0.11000 0.13000 0.13000 O©.13000 O.14000 O.12000
3 0.19000 0.16000 0.14000 ©.15000 0.16000 ©.15000 O©.16000 0. 15000
aM 0.21000 0.18000 ©.17000 0©.18000 0.180Q0 O0.1S000 0.20000 0. 20000
58 0.23000 0.21000 0.20000 0.20000 0.21000 ©.20000 O0.21000 0.21000
oM 0.25000 0.24000 0.23000 0.22000 0.26000 0.22000 0.23000 O0.22000
™ 0.27000 0.28000 0.25000 0.25000 0.28000 0.26000 O0.25000 O0.26000
8M 0.28000 0.28000 0.27000 0.27000 0.29000 0.27000 0.27000 O.27000
oH 0.29000 0.30000 0.30000 ©.29000 0.30000 ©.29000 O.29000 0.28000

108 0.31000 0.32000 0.32000 0.30000 0.32000 0©.30000 O.30000 O.30000
1M 0.33000 0©.34000 0.34000 0.32000 0.34000 0.31000 0.32000 0.31000
12M 0.35000 ' 0. 36000 ’0.35000 ' 0. 34000 ’ 0. 35000 ' 0. 32000 ' 0. 34000 ' 0. 32000

For other Bank rates or currencies piease refer to main index on <BBALIBORS>
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