LIFFE Delivered Long Gilts 1995 - present

Coupon 9.50% 7.75% 7.50% 8.50% 7.25% 9.00% 8.00% 5.75% 6.25% 9.00% 5.00% 8.00% 5.00% 8.00%

Month 18-Apr 08-Sep 07-Dec 16-Jul 07-Dec 13-Oct 25-Sep 07-Dec 25-Nov 12-Jul 07-Mar 27-Sep 07-Sep 07-Dec

Year 2005 2006 2006 2007 2007 2008 2009 2009 2010 2011 2012 2013 2014 2015

Expiry Totals|
Mar-07 21,951 21,951
Dec-06 21,376 21,376
Sep-06 12,422, 12,422
Jun-06 21,151 21,151

Dec-04

Sep-04

Jun-04

Dec-02

Sep-02

Jun-02

Mar-02

7,679
17,327
10,594

6,587

15,487
15,595
21,033

15,487

15,595

21,033

6,587

7,679

17,327

10,594

Dec-00

Sep-00

Jun-00

Mar-00

Dec-98

Sep-98

Jun-98

Mar-98

7,990
21,810
50,538
92,401

276

1,264

7,990

21,810

50,538

92,677

Dec-96

Sep-96

Jun-96

Mar-96

9,302

4,531

10,702

3,062

1,167

2,359

68,494

27,094

6,650

221,994

18,165

15,581

45,947

18,288

85,019

46,165

102,022

695,255




