Cscs

DAILY SUMMARY INFORMATION OF OTC TRADES IN BONDS FOR JULY 26, 2012 SETTLEMENT

Trade Bond Description No. of No. of Bonds Daily Highest Daily Lowest Weighted Average Weighted Average ™ Maturity Date Coupon
Type Transactions Traded (Par Values) Price Traded (N) | Price Traded (N) | Traded Price/Bond (N) Yield to Maturity (%) %

OTC |5.50% FGN FEB 2013 2 3,600,000,000 979.01 979.01 979.01 9.26 0.58 2/19/2013| 5.50
OTC |10.50% FGN MAR 2014 15 1,421,122,000 1,008.18 959.10 973.16 12.35 1.65 3/18/2014| 10.50
OTC |4.00% FGN APR 2015 39 3,972,000,000 767.77 757.45 767.01 14.75 2.75 4/23/2015| 4.00
OTC |15.10% FGN APR 2017 20 4,418,000,000 1,007.21 1,002.13 1,005.12 14.94 4.76 4/27/2017| 15.10
OTC |10.70% FGN MAY 2018 10 1,000,000,000 821.57 819.28 820.19 15.58 5.85 5/30/2018| 10.70
OTC |16.00% FGN JUN 2019 97 9,150,000,000 1,011.80 990.87 1,003.82 15.91 6.93 6/27/2019| 16.00
OTC |7.00% FGN OCT 2019 3 234,000,000 641.16 640.98 641.08 15.57 7.25| 10/23/2019 7.00
OTC |16.39% FGN JAN 2022 65 14,870,000,000 1,101.70 1,087.50 1,096.75 14.44 9.52 1/27/2022| 16.39
OTC |10.00% FGN JUL 2030 8 800,000,000 729.82 723.77 726.93 14.29( | 18.01 47,687.00 10.00

Trade Date: July 24, 2012
TTM: Time To Maturity




