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GILTS - cash market

... Yield ... ... 52 week ... .. Yield ... .. 52 week ... . Yield ... .. 52 week ...
Feb 7 Notes Int Red Price£ Chng  High Low Notes Int Red Price£ Chng  High Low Notes (1) (2) Price£ Chng  High Low
Shorts" (Lives up to Five Years) Ten to Fifteen Years Index-Linked (b)
Tr 734pc ‘06 .. 760 418 10201  —01 10497 10201 Tr8pc'15... 420 13038 =27 13290 12610  2PC'06 ..coovonon 5) 276.01  +03 276.01 269.21
Cn 934pc '06 9.37 430 10405 +.01 108.82 104.04 Trg83ypc'17. 421 14115 -32 14414 13599  2l,pc'09 9) 24943 +.02 25043 24159
Tr 71pc '06 731 432 102550 +01 10520 10254 .
Ex 12pc '13-17 94 426 15110  —15 15532 15011 olyngt -

TraLpc 07 449 428 10023 +02 10078 9030 43p ” s a1 10812 oot 1oarg e ) 2834 -08 21066 25759
Tr8lapc 07 803 428 10582 +.02 10917 10578 1" 44RO 2 A8 417 106,12 ~36 10901 10318 150013 2) 22025 -32 23263 217.33
Tr 74pc ‘07 690 430 10512  +02 107.38 105.05 Lopg ' -
T’5;°p'°8 443 B 0 024 00 ?:xe;:;:i'f;envears 419 14283 -45 14662 13513 ;ZEE ;E ; ZZZ:Z —1'52 2222 2212;
Tr 55pc '08-1 536 443 10258  +.04 10403 101.71 . ) ’ ' ’ ’ 2 ’ : ’ ) :
Tr9pc '08 807 438 11155 +.03 11494 111.46 Tr 5pc '25, 407 11221 -53 115.82 102.54 21pc'24 (97.7) 1.07 114  239.80 -1.43 24730 21117
Tr 4pc '09 . 404 432 9908 +03 9991 96.93 Trépc'28 402 12942 —70 13407 11752 41gp6'30 1) 23633 -1.79 24581 204.22
Tr8pc '09.... 713 434 11214 +03 11514 112.03 Trdlpc'32 397 10456 -71 10001 9262 pcig5 6 19999 146 14777 11423
Tr534pc '09 548 4.32 10498 +.03 106.81 103.74 Tr 414pc '36 3.94 10546 -.80 11042 92.49

3m0 "
TR A O 0% S veen e on n e we

4PC"10. e : ! - 9 T aupe'ss .. 387 381 10983 —125 11631 gag9 14PCS5T.(192200000 170 - 12291 -243 13456 10265
Five to Ten Years
T T 004 429 9983 +03 10067 99.02 Undated
Cn9pc Ln'11. 734 429 12257  +.01 12594 122.33 Cons4pc.. - 9210 -85 9811 7825 Prospective _real redemption rate on projected i_nflatir_)n of_ (1) 5% and (2)_ 3%.
Tr 73pc '12-1 662 444 11715 —-03 11961 11552 Warln3Lpc - 8764 -89 9390 7350 (b) Figures in parentheses show RPI base for indexing (fe 8 months prior to
Tr 5pe "12. 481 427 10387 -03 10527 100.76 ) issue) and have been adjusted to reflect rebasing of RPI to 100 in January

pc o : : i 9 Cn 312pc '61 Aft. - 8943 -94 9596 7476 1987. Conversion factor 3.945. RPI for Mar 2005: 190.5 and for Dec 2005:
Tr9pc 12 713 432 126256 —10 12922 125.05 . 194.1

\ Tr 3pc '66 Aft. - 7157 -63 7640 60.45 1941

Tr 8pc 13, . 644 424 12427 -12 12666 121.64 Cons 21 t1.L. 1 1/4pc 2055 has a base RPI of 192.20000 with a 3 month lag. The
Tr5pc'14... 474 424 10540 16 107.25 100.94 Oons2iapc.. : - 6157 -52 6585 5173 geay price shown has no inflation adjustment. The yield is calculated
Tr 4%pc '15 456 422 10417 =22 106.18  99.06 Tr212pC....cccommmmrrrennns A - 6112 -51 6533 51.41 ousing no inflation assumption.
Closing mid-prices are shown in pounds per £100 nominal of stock. All UK Gilts are tax-free to non-residents on Gilts and most liquid stocks, are shown in bold type. »4 Indicative price. xd Ex dividend. Red

yield: Gross redemption yield.

Source: Debt Management Office (DMO).



