
 

 

 
 

Dateline Years 1 Year 6 Months 3 Months 1 Month 2 Weeks 1 Week Today
23rd July 2008 Ago Ago Ago Ago Ago Ago
 
3 Month £ LIBOR 5.69 6.27 5.85 5.91 5.87 5.82 5.79
3 Month € LIBOR 4.00 4.60 4.86 4.96 4.95 4.96 4.96
£ / $ 1.99 2.07 1.98 1.96 1.98 2.01 2.00
£ / € 1.46 1.43 1.26 1.26 1.26 1.26 1.27
 
LIBOR Swaps 3 5.83 5.66 5.85 6.26 5.94 5.88 5.88
 5 5.73 5.56 5.70 6.06 5.81 5.76 5.79
 10 5.63 5.36 5.39 5.63 5.51 5.46 5.51
 15 5.50 5.22 5.24 5.43 5.30 5.27 5.32
 20 5.33 5.10 5.11 5.27 5.13 5.10 5.13
 
EURO Swaps 3 4.36 4.43 4.75 5.41 5.10 5.05 5.30
 5 4.37 4.44 4.63 5.13 4.98 4.95 5.20
 10 4.45 4.57 4.75 4.91 4.93 4.90 5.10
 
Gilt Redemption Yield 
Treasury 4.00% 2009 1-3 5.53 5.50 4.93 5.33 4.86 4.96 5.08
Treasury 5.00% 2012 3-5 5.44 4.91 4.82 5.26 4.90 4.87 4.99
Treasury 8.00% 2013 5-7 5.29 4.88 4.93 5.31 4.99 4.93 5.02
Treasury 5.00% 2018 9-13 5.04 4.90 4.93 5.15 4.91 4.89 4.99
Treasury 8.00% 2021 13-17 4.96 4.84 5.07 5.26 5.05 5.04 5.13
Treasury 5.00% 2025 17-21 4.81 4.72 4.96 5.07 4.98 4.96 5.04
Treasury 4.25% 2032 25+ 4.60 4.55 4.76 4.87 4.76 4.76 4.82
 
• Southern Funding Limited does not provide advice on interest rates or currencies. 
• The indicative interest rates are published from data obtained from various sources. 
• Nothing in this document may be considered an offer of finance or service by Southern Funding Limited or its     
  parent or associated companies. 

 


