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LIBOR & FED FUNDS
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AWTId

127312017 1/31/2018  2/28/2018 3/31/2018 4302018 5312018 6/430/2018 7312018 84312018 9302018 10/31/2018 11/30/2018 1273172018

IM Libor 1.56 1.58 1.66 1.88 191 1.98 2.09 2.08 211 2.26 231 235 2.50

3M Libor 1.69 178 2.0 231 2.36 230 234 2.34 2.3 .40 2.56 2.74 281

12M Libor 211 227 248 1.66 2.78 2.70 2.76 2.82 2.84 2.9 3.08 i1 3.0
Prime 4.50 4.50 4.50 4.75 4.75 4.75 5.00 5.00 5.00 525 525 525 5.50

Source: Bloomberg



