UK GILTS - cash market

) www.ft.com/gilts
Red yield
Day's Wks Int Red Day's  Wks Mth's Year 52 Week Amnt Last Interest
Feb 27 Pricef  chng chng yield yield chng  chng chng chng  High Low £m  xddate due
Shorts (Lives up to Five Years)
Tr8pc '13... . 10442 002 011 766 030 000 -003 +000 -0.11 111.96 10433 8,679 18/09  27Mar/Sep
100.00 - 015 450 - - -036 030 041 10430 100.04 34283 29/08  7Mar/Sep
10206 -0.02 - 220 023 +001 005 012 016 10382 10193 35104 29/08  7Mar/Sep
107.24 004 -002 466 022 +0.02 005 014 -017 11165 107.11 40,579 29/08  7Mar/Sep
' 10473 007 003 262 025 +0.03 003 015 022 10668 10443 28813 13/01  22Jan/lul
T4, 75pc’ 15. 11127 009 -004 427 026 +0.03 -004 017 028 11478 11087 36,129 29/08  7Mar/Sep
Tr8pc'15 .. 12143 -0.10  -0.08 6.58 024 +003 -005 018 -0.33 12784 121.00 10357 28/11 7 Jun/Dec
Tr2pc'16 .. 10470 006 +006 191 037 +0.02 -008 020 -031 10621 10370 32037 13/01  22Jan/lul
Tr4pc'16.. 11241 006 +009 356 044 +0.01 -010 021 -0.34 11524 11162 34,648 29/08  7Mar/Sep
Tr1pc'17 .. 10100 +001 +035 099 077 000 -015 -0.20 - 10222 97.58 23,019 29/08  7Mar/Sep
Tr1.75pc'17. 10448 002 +0.23 167 059 +001 -013 -022 -0.34 10592 102.18 31,269 13/01  22Jan/lul
Tr8.75pc '17. 13558 002 +026 645 069 000 -014 019 023 14199 13436 10879 14/02  25Feb/Aug
Five to Ten Years
12022 +001 +039 416 08 000 -015 019 026 12435 11885 34398 29/08  7Mar/Sep
11556  +0.10 +0.80  3.25 126 002 -021 -0.14 -029 11951 11244 28,057 29/08  7Mar/Sep
11960 +0.04 +072 376 112 001 -021 -016 -027 12406 11758 35485 29/08  7Mar/Sep
11586 +020 +110 324 151 003 024 012 029 12021 11199 23997 29/08  7Mar/Sep
. . 12251  +013  +1.02 388 138 002 -023 -013 -030 12741 11966 32517 29/08  7Mar/Sep
Tr3.75pc 21 . 116.01  +0.22 +131 3.24 172 -0.03 0.25 011  -030 12079 11131 27,709 29/08 7 Mar/Sep
Tr8pc '21... 14924 +0.26 +152 537 162 003 -024 -007 -0.26 157.54 14658 23499 29/08  7Mar/Sep
Tr1.75pc 22 . 9828 +0.22 +134 178 195 003 025 011 - 10173 9555 24,787 - 7Mar/Sep
Tr 4pc'22 . +0.24  +139 339 180 003 -025 -010 -0.30 123.25 113.27 37,045 29/08  7Mar/Sep
Ten to Fifteen Years
. +0.40 +187 388 220 003 024 007 -022 13658 12359 31,992 29/08  7Mar/Sep
Tr 4.25pc '27. +0.42  +186 354 257 003 022 -003 -0.12 12863 114.60 29,279 29/08  7Mar/Sep
Over Fifteen Years
Tr 6pc 28 .. . +051  +223 418 257 003 022 -003 -0.11 15443 10332 18575 28/11  7Jun/Dec
Tr4.75pc'30. +0.49  +2.03 3.75 281 003 022 002 -0.10 13651 120.97 28716 28/11 7Jun/Dec
Tr4.25pc '32 +0.51  +210 357 291 003 022 003 -0.08 12839 11348 32,347 28/11  7Jun/Dec
Tr 4.5pc 34 +0.52  +224 367 303 003 -021 -003 -0.04 13288 117.01 23,251 29/08  7Mar/Sep
Tr 4.25pc '36 +045 +218 360 311 002 020 -0.03 +0.00 12866 11310 23,478 28/11  7Jun/Dec
Tr4.75pc '38 +0.45 +238 373 317 -002 -020 -0.03 +0.03 139.15 12215 24601 29/08 7 Mar/Sep
Tr 4.25pc '39 +0.43  +228 361 323 002 019 003 +005 12915 11310 19,280 29/08  7Mar/Sep
Tr 4.25pc '40 +043  +230 362 326 002 019 -003 +0.06 12948 11313 24,255 28/11  7Jun/Dec
Tr 4.5pc '42 +0.47 +248 366 327 -002 -019 -0.03 +0.08 13572 11831 26,001 28/11  7Jun/Dec
Tr 3.25pc '44 +040 +215 333 336 002 019 -0.04 10317 9371 8250 - 220/l
Tr 4.25pc '46 +0.47  +2.60 361 33 002 019 003 +0 14 13164 11310 20873 28/11  7Jun/Dec
Tr4.25pc'49 . +0.49  +2.72 361 338 002 -019 002 +016 13220 11313 19301 28/11 7 Jun/Dec
Tr 3.75pc '52.. . +046 +260 351 341 002 019 002 +018 120.62 10241 18241 13/01 22 Jan/lul
Tr 4.25pc '55. 11950  +0.53  +288 357 338 002 019 002 +0.18 13478 10544 23,416 28/11  7Jun/Dec
Tr 4pc 60 .. 11456 +052 +28 351 338 002 018 002 +020 12994 109.00 18764 13/01  22Jan/lul
Undated
Cons 4pc.... 9758  +047  +2.60 412 410t -0.02 0.18 0.02 +0.11 103.54 92.80 257 23/01 1 Feb/Aug
War Ln 3.5pc... 86.55 +0.29 +219 406 404 001 -0.18 +001 +0.26 101.69 80.96 1,938 21/11  1Jun/Dec
Cn3.5pc'6lAft...x 8426 +0.28 +2.08 417 415¢ -001 -018 +0.01 +0.26 9854 80.70 17 20/09 1 Apr/Oct
Tr 3pc '66 Aft.. % 7069 +023 +171 426 424t 001 018 +001 4026 8342 67.77 40 - 26/09 5 Apr/Oct
Cons 2.5pc. & 6062 +0.19 +1.50 414 412t 001 -018 +001 +026 7187 58.05 177 26/12 5 Ja/Ap/Jul/Oc
Tr 2.5pc % 6182 +020 +156 406 404 001 018 +001 +026 7333 59.14 287 20/09 1 Apr/0Oct
Index-linked (1) (2)
2.5pc 13, (89.2) 27950 001 009 031 031 00T 000 +0.02 +301 28474 27928 70620 06/02 1I6Feb/Aug
2.5pc'16......... (816) 35037 014 4018 294 -261 +001 -007 -048 -0.78 35061 34048 7,899 16/01  26Jan/dul
1.25pc'171(193.725) 117.42  -0.03 +0.15 -222 -222 +000 -0.09 -026 -078 11750 113.10 11,846 13/11  22May/Nov
2.5p¢'20........ (83 0) 38412 +028 +240 -183 -1.68 -001 016 028 065 38454 35829 6579 07/10  16Apr/Oct
1. . +087 117 -117 001 013 011 -058 131.67 12346 15743 13/11  22May/Nov
0.125p . +0.88 -086 08 001 012 -0.09 - 11164 10508 3,883 - 22Mar/Sep
2.5pc ‘24 ......... (97 7) 349 40 +0.67 305 102 092 002 -013 013 -045 349.97 31904 6821 08/01  17Jan/lul
1.25pc 271 (194. 06667)127 63 +0.17  +0.92 055 -055 001 -010 -0.04 -033 12853 11441 14170 13/11  22May/Nov
0.125p¢29.......ccc.. +0.18 +076 037 037 001 -008 -003 -026 10921 99.57 9,882 12/09  22Mar/Sep
4.125pc'30...(135.1) 327 64 +0.57  +248 054 046 001 -009 -008 -0.25 33026 303.60 4,841 13/01 22 Jan/lul
1.25pc'321(217.13226)130.81  +0.16 ~ +0.72 027 -027 -001 006 +000 019 13335 12111 12760 28/11  7Jun/Dec
0.75pc '34...(235.20) 119.74  +0.20 +0.72 017 -017 -001 -0.06 +0.00 -0.15 121.96 109.90 11,050 12/09 22 Mar/Sep
2pc'35......... (173.6) 20844 +0.32 +1.08 028 -022 -001 -0.05 002 -015 21236 190.24 9,084 16/01 26 Jan/Jul
1.125pc” 37’[(202 24286)130.74 +0.14 +061 010 010 -001 -0.03 +0.04 -0.08 13432 11967 12132 13/11  22May/Nov
0.625pc 407 (216. 52258)117 69 +0.14 +049 003 -003 000 -003 +006 003 12210 107.21 11438 12/09 22 Mar/Sep
0.625pc ‘421 (212.46452)119.43 +0.11 ~ +0.44 003  -0.03 000 -002 +008 -0.03 12469 107.87 10921 13/11 22 May/Nov
0.75pc '471(207.76667)124.76  +0.15  +0.64 003 003 000 -0.02 +0.08 +0.03 131.69 11177 10687 13/11 22 May/Nov
0.5pc'501(213.40000) 116,34 +0.15  +068 006 006 000 002 +0.09 +0.05 12415 103.26 11351 12/09  22Mar/Sep
0.25pC '52.......ccvcn 10654  +0.15  +0.61 - - 000 002 +0.09 - 11248 9326 4,000 - 22Mar/Sep
1 25pc 55t (192. 20000)151 27 +0.25 +0.81 004 004 001 -002 +0.09 +0.04 161.24 13369 10169 13/11 22 May/Nov
0.375p¢ '62.............. 660 +031 +088 003 003 -001 -0.02 +0.09 +0.03 12443 99.36 11980 12/09  22Mar/Sep

All UK Gilts are Tax free to non-residents on application. xd Ex dividend. Closing mid-prices are shown in pounds per £100 nominal of stock. Weekly
percentage changes are calculated on a Friday to Friday basis. Gilt benchmarks and most liquid stocks, are shown in bold type. A full list of Gilts can be
found daily on ft.com/bond&rates.
Prospective real redemption rate on projected inflation of (1) 5% and (2) 3% (b) Figures in parentheses show RPI base for indexing (ie 8 months

prior to issue and, for giltsissued since September 2005, 3 months prior to issue) and have been adjusted to reflect rebasing of RPI to 100 in January
1987. Conversion factor 3.945. RPI for Jan 2012: 238.0 and for Oct 2012 245.6. D For those bonds indicated, with a 3m lag, the 'clean’ price shown
has no inflation adjustment. The yield is calculated using no inflation assumption. $ Running yield.

Source: REUTERS Ltd.



