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Interest rate forecasts

Westpac Forecast — Week 29 May

Latest (May 29) Jun 09 Sep 09 Dec 09 Mar 10 Jun 10
Cash 3.00 3.00 2.50 2.00 2.00 2.00
50 Day Bill 3.19 310 2.60 2.30 230 2.30
3 Year Swap 4.25 415 375 375 3.75 4.25
10 Year Bond 5.27 5.20 4.50 4.25 450 5.00
10 Year Spread to US (bps) 167 70 150 70 75 100
International
Fed Funds 0.125 0.125 0.125 0.125 0.125 0.125
US 10 Year Bond 3.60 350 3.00 355 375 4.00
ECB Repo Rate 1.00 1.00 1.00 1.00 1.00 1.00
Westpac Forecast — Week 26 June
Interest rate forecasts
Latest (Jun 26) Sep 09 Dec 09 Mar 10 Jun10 Sep 10
Cash 3.00 275 2.50 2.50 2.50 2.50
90 Day Bill 3.24 3.00 2.75 275 2.75 2.75
3 Year Swap 490 450 4.25| 4.25 450 5.00
10 Year Bond 5.59 5.00 4.75 5.00 5.50 5.75
10 Year Spread to US (bps) 203 150 150 125 125 100
International
Fed Funds 0.125 0.125 0.125 0.125 0.125 0.125
US 10 Year Bond 355 3.50 3.25 375 425 475
ECB Repo Rate 1.00 1.00 1.00 1.00 1.00 1.00
Westpac Forecast — Week 31 July
Interest rate forecasts
Latest (Jul 31) Sep 09 Dec 09 Mar 10 Jun 10 Sep 10
Cash 3.00 3.00 3.00 3.00 3.00 325
90 Day Bill 3.7 3.20 3.20 3.20 3.25 3.50
3 Year Swap 51 5.00 4.25 5.00 6.00 6.75
10 Year Bond 5.61 5.40 5.10 5.65 6.25 6.25
10 Year Spread to US (bps) 199 190 170 180 225 200
International
Fed Funds 0.125 0.125 0.125 0.125 0.125 0.125
US 10 Year Bond 3.63 3.50 3.40 3.75 4.00 4.25
ECE Repo Rate 1.00 1.00 1.00 1.00 1.00 1.00




Westpac Forecast — Week 28 August

ANZ Forecast — 14 May 2009

ANZ Forecast — 18 ™ June 2009



ANZ Forecast — 31 ** July 09

ANZ Forecast — 20 " August 09



St George Forecast 14 ™ May 2009

St George Forecast as at 16 ™ June 09

St George Forecast as at 8 th July 09



St George Forecast as at 13 th Aug 09
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