GOVERNMENT SECURITIES YIELD RATES

CY 2000-2008
Tenor 2000 2001 2002 2003 2004 2005 2006 2007 2008

T-Bills

91-day 9.86 9.87 543 6.03 7.34 6.36 5.35 3.40 5.39

182-day 10.84 11.18 6.50 6.95 8.32 7.67 6.15 417 6.19

364-day 11.80 11.98 6.84 749 9.22 8.68 6.96 498 6.49
T-Bonds

2-year 12.31 13.40 9.03 850 10.38 8.88 713 0.00 -

3-year 9.91 838 1238 10.13 9.56 7.60 5.38

4-year 1045 1038  11.33 11.15 6.50 5.88 5.88

5-year 13.76 1449 12.11 8.15 1155 10.98 8.72 713 7.88

7-year 14.35 1494 1400 1188 11.75 11.29 8.67 7.63 8.18

10-year 14.80 17.00 1256 11.81 12.38 11.69 8.06 8.58 7.88

20-year 1388 1223 13.00 1213 9.69 8.63 9.50
25-year 18.25 1250  10.31 8.50 -




