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Closing mid-prices are shown in pounds per £100 nominal of stock. All UK Gilts are tax-free to non-residents on application. Gilts benchmarks and most liquid stocks, are shown in bold type. E Indicative price. xd Ex dividend. Red
yield: Gross redemption yield. Source: Debt Management Office (DMO).

  UK GILTS - cash market
Feb  7

... Yield ... ... 52 week ... 
Notes Int Red Price £ Chng High Low 

Shorts'' (Lives up to Five Years)
Tr 7epc '06.................... 7.60 4.18 102.01 –.01 104.97 102.01
Cn 9epc '06 ................E 9.37 4.30 104.05 +.01 108.82 104.04
Tr 7apc '06 ................... 7.31 4.32 102.55O +.01 105.20 102.54
Tr 4apc '07 ................... 4.49 4.28 100.23 +.02 100.78 99.39
Tr 8apc '07.................... 8.03 4.28 105.82 +.02 109.17 105.78
Tr 7dpc '07.................... 6.90 4.30 105.12 +.02 107.38 105.05
Tr 5pc '08....................... 4.93 4.31 101.36 +.03 102.49 100.44
Tr 5apc '08–12.............. 5.36 4.43 102.58 +.04 104.03 101.71
Tr 9pc '08.....................E 8.07 4.38 111.55 +.03 114.94 111.46
Tr 4pc '09....................... 4.04 4.32 99.08 +.03 99.91 96.93
Tr 8pc '09.....................E 7.13 4.34 112.14 +.03 115.14 112.03
Tr 5epc '09.................... 5.48 4.32 104.98 +.03 106.81 103.74
Tr 4epc '10 ................... 4.67 4.30 101.75 +.03 103.05 99.49
Tr 6dpc '10.................... 5.77 4.29 108.41O +.01 110.48 106.89

Five to Ten Years
Tr 4dpc '11.................... 0.04 4.29 99.83 +.03 100.67 99.02
Cn 9pc Ln '11................. 7.34 4.29 122.57 +.01 125.94 122.33
Tr 7epc '12–15.............. 6.62 4.44 117.15 –.03 119.61 115.52
Tr 5pc '12....................... 4.81 4.27 103.87 –.03 105.27 100.76
Tr 9pc '12.....................E 7.13 4.32 126.25O –.10 129.22 125.05
Tr 8pc '13....................... 6.44 4.24 124.27 –.12 126.66 121.64
Tr 5pc '14....................... 4.74 4.24 105.40 –.16 107.25 100.94
Tr 4epc '15 ................... 4.56 4.22 104.17 –.22 106.18 99.06

... Yield ... ... 52 week ... 
Notes Int Red Price £ Chng High Low 

Ten to Fifteen Years
Tr 8pc '15 ....................... 6.14 4.20 130.38 –.27 132.90 126.10

Tr 8epc '17.................... 6.20 4.21 141.15 –.32 144.14 135.99

Ex 12pc '13–17 ............E 7.94 4.26 151.10 –.15 155.32 150.11

Tr 4epc '20 ................... 4.48 4.17 106.12 –.36 109.01 103.18

Over Fifteen Years
Tr 8pc '21....................... 5.60 4.19 142.83 –.45 146.62 135.13

Tr 5pc '25....................... 4.46 4.07 112.21 –.53 115.82 102.54

Tr 6pc '28....................... 4.64 4.02 129.42 –.70 134.07 117.52

Tr 4dpc '32 ................... 4.06 3.97 104.56 –.71 109.01 92.62

Tr 4dpc '36 ................... 4.03 3.94 105.46 –.80 110.42 92.49

Tr 4epc '38 ................... 4.12 3.92 115.29 –.93 120.90 100.88

Tr 4dpc '55 ................... 3.87 3.81 109.83 –1.25 116.31 98.89

Undated
Cons 4pc ......................E 4.34 – 92.10 –.85 98.11 78.25

War Ln 3apc .................. 3.99 – 87.64 –.89 93.90 73.50

Cn 3apc '61 Aft. ..........E 3.91 – 89.43 –.94 95.96 74.76

Tr 3pc '66 Aft. ..............E 4.19 – 71.57 –.63 76.40 60.45

Cons 2apc...................E 4.06 – 61.57 –.52 65.85 51.73

Tr 2apc .......................E 4.09 – 61.12 –.51 65.33 51.41

... Yield ... ... 52 week ... 
Notes (1) (2) Price £ Chng High Low 

Index–Linked (b)
   2pc '06 ...............(69.5) – – 276.01 +.03 276.01 269.21

   2apc '09............(78.8) 1.29 1.62 249.43 +.02 250.43 241.59

   2apc '11............(74.6) 1.41 1.61 268.34 –.08 270.66 257.59

   2apc '13............(89.2) 1.37 1.51 229.25 –.32 232.63 217.33

   2apc '16............(81.6) 1.27 1.38 259.40 –.67 264.58 241.01

   2apc '20............(83.0) 1.19 1.28 266.74 –1.06 273.82 241.69

   2apc '24............(97.7) 1.07 1.14 239.80 –1.43 247.30 211.17

   4fpc '30..........(135.1) 0.96 1.02 236.33 –1.79 245.81 204.22

   2pc '35 .............(173.6) 0.88 0.92 139.99 –1.46 147.77 114.23

   1dpc'55Z.(192.20000) 1.70 – 122.91 –2.43 134.56 102.65

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 have been adjusted to reflect rebasing of RPI to 100 in January
1987. Conversion factor 3.945. RPI for Mar 2005: 190.5 and for Dec 2005:
194.1.
† I.L. 1 1/4pc 2055 has a base RPI of 192.20000 with a 3 month lag. The
’clean’ price shown has no inflation adjustment. The yield is calculated
ousing no inflation assumption.


