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TABLE 215 : FORWARD PREMIA (Inter-bank)
(Monthly average)

(Per cent per annum)

Year / 1-month 3-month 6-month Year / 1-month 3-month 6-month
Month Month
1 2 3 4 1 2 3 4
1993 1997
Mar - 10.74 10.13 Jan 5.14 6.95 7.32
Apr - 9.43 9.40 Feb 5.72 6.99 7.26
May - 7.76 7.99 Mar 6.02 6.72 6.87
Jun - 6.65 6.94 Apr 3.17 4.74 5.49
Jul - 5.46 4.70 May 311 411 477
Aug _ 2.55 2.70 Jun 2.57 3.47 4.23
Sep ] 245 264 Jul 2.70 3.13 3.63
Oct ] 437 467 Aug 5.07 5.19 5.50
Nov } 3.30 4.43 Sep 6.90 6.82 6.63
Dec ) 3.54 441 Oct 4.23 5.08 5.52
Nov 6.51 6.90 6.89
1994 Dec 9.42 9.22 8.60
Jan - 1.31 1.75 1998
Feb ) 0.23 0.78 Jan 21.05 15.82 12.79
Mar - 0.86 1.a4 Feb 12.70 15.85 14,57
Apr - 1.65 2.16 Mar 8.81 9.10 9.58
May - 2.13 2.90 Apr 3.67 5.31 6.91
Jun - 2.33 2.96 May 6.49 7.37 8.20
Jul - 2.38 2.68 Jun 9.59 10.23 10.10
Aug - 1.35 1.76 Jul 5.84 7.34 8.21
Sep - 1.95 2.25 Aug 9.58 8.87 9.16
Oct - 2.79 3.22 Sep 7.42 7.95 8.47
Nov - 3.12 3.37 Oct 5.55 6.80 7.71
Dec - 4.26 4.17 Nov 4.33 6.24 7.39
Dec 4.96 6.10 7.45
1995
Jan - 5.47 5.33 1999
Feb - 6.74 6.56 Jan 5.08 5.93 6.65
Mar _ 6.89 6.75 Feb 5.57 6.69 6.97
Apr _ 7.52 7.74 Mar 6.98 6.99 7.06
Jun 5.58 5.90 6.19 May 4.70 5.09 554
Jul 510 539 5.89 Jun 4.54 4.99 5.23
Aug 297 3.44 474 Jul 3.99 4.27 4.58
Sep 3.35 3.99 5.06 g:g g'gg 2'2‘2‘ g'ii
Oct 11.96 10.05 9.30 ’ ' ’
Nov 21.70 17.21 15.63 oct 576 247 257
Nov 3.89 4.59 4.82
Dec 14.69 14.42 14.34 Dec 3.39 388 414
1996 2000
Jan 14.52 13.98 13.26 Jan 3.11 327 3.41
Feb 24.87 20.66 17.21 Feb 3.31 3.04 2.86
Mar 35.01 27.06 23.43 Mar 4.56 3.83 3.40
Apr 15.03 15.57 16.18 Apr 2.18 2,59 2.76
May 11.71 14.00 15.13 May 2.16 2.29 251
Jun 8.82 11.44 12.78 Jun 3.70 3.32 3.17
Jul 4.70 7.34 9.25 Jul 3.70 3.69 3.69
Aug 6.75 8.83 10.17 Aug 6.13 5.10 4.67
Sep 7.33 8.95 10.15 Sep 5.16 5.19 4.92
Oct 4.60 6.58 7.85 Oct 4.20 4.40 4.32
Nov 5.34 6.98 7.88 Nov 3.78 4.05 4.12
Dec 7.00 7.56 7.73 Dec 3.07 3.48 3.88
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TABLE 215 : FORWARD PREMIA (Inter-bank)

(Monthly average) (Concld.)
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(Per cent per annum)

Year / 1-month 3-month 6-month Year / 1-month 3-month 6-month
Month Month
1 2 3 4 1 2 3 4
2001 Apr -0.97 -0.36 -0.11
Jan 4.24 4.24 4.32 May -2.11 -1.33 -0.69
Feb 3.60 4.15 4.33 Jun 1.46 0.93 0.69
Mar 4.34 4.44 4.55 Jul 2.71 2.25 1.86
Apr 3.95 451 4.84 Aug 3.07 2.85 2.60
May 5.02 4.95 5.06 Sep 2.50 2.20 1.88
Jun 4.43 4.82 4.95 Oct 3.05 2.87 2.50
Jul 4.22 4.50 4.73 Nov 2.48 2.16 1.90
Aug 4.19 452 4.71 Dec 2.51 2.03 1.72
Sep 5.57 5.60 5.50
Oct 5.91 6.02 6.03 2005
Nov 572 6.16 6.21 Jan 2.87 2.50 2.08
Dec 6.44 6.34 6.36 Feb 1.93 1.99 176
Mar 2.28 1.82 1.62
2002 Apr 2.11 1.96 1.76
Jan 570 6.00 5.99 May 1.64 1.57 1.47
Feb 505 549 5.46 June 1.54 1.40 1.31
Mar 6.91 6.46 593 Jul 1.72 1.56 1.41
Apr 584 6.12 6.06 Aug 0.49 0.69 0.79
May 6.04 6.23 6.19 Sep 0.62 0.62 0.63
Jun 4.74 5.37 5.54 Oct 0.88 0.69 0.60
Jul 408 4.40 456 Nov 1.03 0.67 0.53
Aug 400 409 431 Dec 2.20 1.51 1.07
oct 371 381 3.90 Jan 3.25 2.60 1.90
Nov 3.34 3.66 3.87 Feb 294 285 219
Apr 1.42 1.31 1.29
2003 May 0.86 0.87 0.97
Jan 3.45 3.42 3.41 Jun 0.52 0.73 0.98
Mar 3.81 3.60 3.50 Aug 1.19 1.22 1.26
Apr 171 2.08 2.24 Sept 1.27 1.31 1.29
May 1.09 1.10 1.03 Oct 1.90 1.67 1.56
Jul 2.79 2.65 2.29 Dec 411 3.20 2.94
Aug 3.28 2.25 1.90
Sep 1.25 0.92 1.06 2007
Oct -0.67 0.02 0.30 Jan 4.53 4.22 3.56
Nov -0.84 -0.11 0.21 Feb 3.32 3.71 3.30
Dec -0.46 -0.30 0.04 Mar 6.99 4.51 3.80
Apr 8.13 6.91 5.93
2004 May 4.26 4.58 4.48
Jan 0.73 0.50 0.41 Jun 2.10 2.59 2.79
Feb 0.52 0.51 0.49 July 0.12 112 1.65
Mar 1.00 0.62 0.51 Aug 1.69 1.59 1.60

Note : Market-based exchange rate system was introduced from March 1, 1993.



