
                    DAILY SUMMARY INFORMATION OF OTC TRADES IN BONDS FOR AUGUST 02, 2012 SETTLEMENT

Trade Bond Description No. of No. of Bonds Daily Highest Daily Lowest Weighted Average Weighted Average TTM Maturity Date Coupon

Type Transactions Traded (Par Values) Price Traded (N) Price Traded (N) Traded Price/Bond (N) Yield to Maturity (%) %

OTC 10.50% FGN MAR 2014 1 100,000,000 964.73 964.73 964.73 13.08 1.63 3/18/2014 10.50

OTC 4.00% FGN APR 2015 14 1,400,000,000 766.04 762.54 764.80 15.27 2.73 4/23/2015 4.00

OTC 15.10% FGN APR 2017 37 4,700,000,000 1,010.18 994.19 1,007.72 14.86 4.74 4/27/2017 15.10

OTC 10.70% FGN MAY 2018 12 1,300,000,000 823.61 821.61 822.65 15.56 5.83 5/30/2018 10.70

OTC 16.00% FGN JUN 2019 35 2,300,000,000 1,013.36 1,004.62 1,009.11 15.77 6.91 6/27/2019 16.00

OTC 7.00% FGN OCT 2019 1 100,000,000 637.82 637.82 637.82 15.76 7.23 10/23/2019 7.00

OTC 16.39% FGN JAN 2022  53 18,300,000,000 1,042.54 1,010.17 1,022.91 15.91 9.50 1/27/2022 16.39

OTC 10.00% FGN JUL 2030 2 200,000,000 724.72 723.72 724.22 14.35 17.99 7/23/2030 10.00

Trade Date: July 31, 2012

TTM:  Time To Maturity 


