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GBF00212B240 FR FR 12.00% Benchmark Investment Notes-Due 2012 32,990,372,795.00    24-Feb-10 24-Feb-12 24-Feb-11 24-Aug-11 n/a 12.00 12.00

GBF00313B220 FR FR 12.25% Benchmark Investment Notes-due 2013 62,690,981,515.00    24-Feb-10 22-Feb-13 24-Feb-11 24-Aug-11 n/a 12.25 12.25

GBF00414B242 FR FR 12.50% Benchmark Investment Notes-Due 2014 50,382,162,115.00    24-Feb-10 24-Feb-14 24-Feb-11 24-Aug-11 n/a 12.50 12.50

GBF00414E147 FR FR 12.00% Benchmark Investment Notes-Due 2014 37,735,019,300.00    14-May-10 14-May-14 14-May-11 14-Nov-11 n/a 12.00 12.00

GBF00515J157 FR FR 10.00% Benchmark Investment Notes-Due 2015 2,000,000,000.00      15-Sep-10 15-Sep-15 15-Mar-11 15-Sep-11 n/a 10.00 10.00

GBF00616B242 FR FR 12.625% Benchmark Investment Notes-Due 2016 48,431,738,498.00    24-Feb-10 24-Feb-16 24-Feb-11 24-Aug-11 n/a 12.63 12.625

GBF00919B224 FR FR 12.75% Benchmark Investment Notes-Due 2019 45,407,271,173.60    24-Feb-10 22-Feb-19 24-Feb-11 24-Aug-11 n/a 12.75 12.75

GBF01122D287 FR FR 8.75% Benchmark Investment Notes-Due 2022 4,000,000,000.00      3-May-11 28-Apr-22 n/a 28-Oct-11 n/a n/a 8.75

GBF01424B232 FR FR 12.875% Benchmark Investment Notes-Due 2024 42,984,360,356.00    24-Feb-10 23-Feb-24 24-Feb-11 24-Aug-11 n/a 12.875 12.875

GBF03546D277 FR FR 12.25% Benchmark Investment Notes-Due 2046 3,000,000,000.00      3-May-11 27-Apr-46 n/a 28-Oct-11 n/a n/a 12.25

GBF03040B242 FR FR 13.25% Benchmark Investment Notes-Due 2040 31,796,818,680.00    24-Feb-10 24-Feb-40 24-Feb-11 24-Aug-11 n/a 13.25 13.25

361,418,724,433       

GBV01811H245 VR VR Benchmark Investment Notes-Due 2011 9,176,285,672.00      24-Feb-10 24-Aug-11 24-Jul-11 24-Aug-11 1.00 7.67 7.44

GBV03012H248 VR VR Benchmark Investment Notes-Due 2012 12,235,047,562.00    24-Feb-10 24-Aug-12 24-Jul-11 24-Aug-11 1.00 7.67 7.44

GBV04213H233 VR VR Benchmark Investment Notes-Due 2013 9,567,815,672.00      24-Feb-10 23-Aug-13 24-Jul-11 24-Aug-11 1.00 7.67 7.44

GBV00515B246 VR VR Benchmark Investment Notes-Due 2015 46,432,798,000.00    24-Feb-10 24-Feb-15 24-May-11 24-Aug-11 1.25 7.91 7.81

GBV00717B248 VR VR Benchmark Investment Notes-Due 2017 55,237,683,726.00    24-Feb-10 24-Feb-17 24-May-11 24-Aug-11 1.375 8.035 7.935

GBV00818B236 VR VR Benchmark Investment Notes-Due 2018 55,972,041,265.00    24-Feb-10 23-Feb-18 24-May-11 24-Aug-11 1.375 8.035 7.935

GBV01020B246 VR VR Benchmark Investment Notes-Due 2020 56,034,050,629.00    24-Feb-10 24-Feb-20 24-May-11 24-Aug-11 1.50 8.16 8.06

GBV01727B246 VR VR Benchmark Investment Notes-Due 2027 55,386,052,171.00    24-Feb-10 24-Feb-27 24-May-11 24-Aug-11 1.50 8.16 8.06

GBV02232B246 VR VR Benchmark Investment Notes-Due 2032 38,699,888,471.00    24-Feb-10 24-Feb-32 24-May-11 24-Aug-11 1.50 8.16 8.06

338,741,663,168.00   

GCP01222B245 CPI CPI Indexed Investment Notes-Due 2022 * 6,793,509,981.14      24-Feb-10 24-Feb-22 24-Feb-11 24-Aug-11 n/a 2.00 2.00

GCP02030B225 CPI CPI Indexed Investment Notes-Due 2030 ** 17,357,621,560.47    24-Feb-10 24-Feb-30 24-Feb-11 24-Aug-11 n/a 2.50 2.50

24,151,131,542         

GUB00313B221 USD FR 6.75% USD Benchmark Notes -Due 2013 24,874,962,729.37    288,725,725.00 24-Feb-10 22-Feb-13 24-Feb-11 24-Aug-11 n/a 6.75 6.75

GUB00414B243 USD FR 7.00% USD Benchmark Notes-Due 2014 23,191,210,475.03    269,182,275.00 24-Feb-10 24-Feb-14 24-Feb-11 24-Aug-11 n/a 7.00 7.00

GUB00616B243 USD FR 7.25% USD Benchmark Notes-Due 2016 32,254,106,524.52    374,376,050.00 24-Feb-10 24-Feb-16 24-Feb-11 24-Aug-11 n/a 7.25 7.25

80,320,279,728.92    932,284,050.00 

804,631,798,871.13   86.1543             

85.8363             

Note:

1.   *CPI-Indexed Investment Notes 2022 -  interest is fixed at 2.0%p.a. until February 24, 2012, 3.0%p.a. until February 24, 2014, 4.0% p.a. until maturity on February 24, 2022.

2.   *CPI-Indexed Investment Notes 2030 -  interest is fixed at 2.5%p.a. until February 24, 2012, 3.5%p.a. until February 24, 2014, 4.25% p.a. until maturity on February 22, 2030.
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