Obligations nominales

Obligations nominales

Date Terme (Y=an) |Echéance |Coupon Montant émis Prix équivalent | Taux de Ratio de Ecart (point de
rendement couverture base)

2012.04.25 3Y 2015.08.01 1.500 2,900,000,000 99.69106 1.598 2.518 0.42
2012.04.11 2Y 2014.08.01 2.250 3,300,000,000 102.22947 1.264 2.551 0.14
2012.03.21 30Y 2045.12.01 3.500 1,400,000,000 115.36547 2.793 2.645 0.32
2012.02.29 2Y 2014.05.01 .750 3,500,000,000 99.21936 1.116 2.154 0.46
2012.02.15 5Y 2017.03.01 1.500 3,500,000,000 100.36722 1.424 2.430 0.30
2012.02.08 2Y 2014.05.01 .750 3,500,000,000 99.24464 1.095 2.337 0.26
2012.02.01 10Y 2022.06.01 2.750 2,500,000,000 106.81421 2.015 2.310 0.29
2012.01.25 3Y 2015.02.01 1.000 3,000,000,000 99.53170 1.159 2.412 0.20
2012.01.11 2Y 2014.05.01 .750 3,500,000,000 99.49435 0.973 2.591 0.07
2011.12.14 3Y 2015.02.01 1.000 3,000,000,000 99.92965 1.023 2.532 0.35
2011.12.07 2Y 2014.02.01 1.000 3,500,000,000 100.13364 0.937 2.527 0.31
2011.11.23 5Y 2017.03.01 1.500 3,500,000,000 100.29777 1.441 2.225 0.30
2011.11.16 30Y 2045.12.01 3.500 1,500,000,000 116.18837 2.763 2.442 0.36
2011.11.09 2Y 2014.02.01 1.000 3,500,000,000 100.07229 0.967 2.497 0.25
2011.11.02 3Y 2015.02.01 1.000 3,000,000,000 99.30804 1.219 2.361 0.72
2011.10.19 2Y 2014.02.01 1.000 3,500,000,000 99.78252 1.097 2.384 0.29
2011.10.12 5Y 2017.03.01 1.500 3,500,000,000 98.83030 1.729 2.316 0.38
2011.10.05 10Y 2022.06.01 2.750 2,500,000,000 104.66871 2.254 2.518 0.44
2011.09.14 2Y 2013.11.01 1.500 3,500,000,000 101.14589 0.954 2.530 0.32
2011.08.17 2Y 2013.11.01 1.500 3,500,000,000 101.02044 1.030 2.499 0.77
2011.08.10 3Y 2014.08.01 2.250 3,000,000,000 103.74315 0.965 2.185 0.44
2011.07.27 10Y 2022.06.01 2.750 2,500,000,000 97.75946 2.994 2.458 0.31
2011.07.13 2Y 2013.11.01 1.500 3,500,000,000 99.82998 1.576 2.502 0.19
2011.07.06 5Y 2016.09.01 2.750 3,500,000,000 102.12612 2.309 2.484 0.25
2011.06.15 2Y 2013.08.01 2.000 3,500,000,000 100.89073 1.572 2.424 0.28
2011.06.08 30Y 2045.12.01 3.500 1,400,000,000 99.70258 3.515 2.362 0.27
2011.05.25 3Y 2014.08.01 2.250 3,000,000,000 100.65215 2.037 2.766 0.26
2011.05.18 5Y 2016.09.01 2.750 3,500,000,000 100.89765 2.567 2.588 0.20
2011.05.11 2Y 2013.08.01 2.000 3,500,000,000 100.27537 1.873 2.515 0.19
2011.05.04 10Y 2021.06.01 3.250 2,500,000,000 100.33168 3.211 2.448 0.45




Obligations nominales

Date Terme (Y=an) |Echéance |Coupon Montant émis Prix équivalent | Taux de Ratio de Ecart (point de
rendement couverture base)

2011.04.27 |3Y 2014.08.01 2.250 3,000,000,000 99.99845 2.251 2.448 0.31
2011.04.20 5Y 2016.09.01 2.750 3,500,000,000 99.95751 2.759 2.327 0.58
2011.04.06 2Y 2013.08.01 2.000 3,500,000,000 99.90657 2.042 2.618 0.34
2011.03.23 3Y 2014.03.01 2.000 3,200,000,000 99.93705 2.022 2.552 0.33
2011.03.09 2Y 2013.03.01 1.750 3,000,000,000 99.77420 1.867 2.690 0.10
2011.03.02 5Y 2016.06.01 2.000 3,200,000,000 96.60156 2.700 2.315 0.37
2011.02.09 3Y 2014.03.01 2.000 3,200,000,000 99.23421 2.262 2.435 0.35
2011.02.02 10Y 2021.06.01 3.250 3,000,000,000 98.00095 3.482 2.276 0.66
2011.01.26 2Y 2013.03.01 1.750 3,000,000,000 99.98107 1.759 2,777 0.23
2011.01.12 5Y 2016.06.01 2.000 3,200,000,000 96.64748 2.674 2.297 0.51
2010.12.15 |2Y 2013.03.01 1.750 3,000,000,000 99.91943 1.787 2.312 0.36
2010.12.08 3Y 2014.03.01 2.000 3,200,000,000 99.71970 2.091 2.425 0.65
2010.11.17 30Y 2041.06.01 4.000 1,400,000,000 106.63911 3.638 2.859 0.25
2010.11.10 2Y 2012.12.01 1.500 3,000,000,000 99.88775 1.556 2.454 0.14
2010.11.03 5Y 2016.06.01 2.000 3,500,000,000 99.05205 2.182 2.432 0.58
2010.10.13 2Y 2012.12.01 1.500 3,000,000,000 100.16927 1.419 2.425 0.35
2010.10.06 10Y 2021.06.01 3.250 3,000,000,000 103.77788 2.836 2.378 0.55
2010.09.15 2Y 2012.12.01 1.500 3,000,000,000 99.87933 1.556 2.622 0.26
2010.09.01 30Y 2041.06.01 4.000 1,400,000,000 109.58274 3.489 2.272 0.72
2010.08.18 5Y 2015.12.01 3.000 3,500,000,000 103.67226 2.257 2.247 0.18
2010.08.11 |2Y 2012.12.01 1.500 3,000,000,000 99.94663 1.524 2.523 0.24
2010.08.04 3Y 2013.09.01 2.500 3,200,000,000 101.80379 1.891 2.783 0.47
2010.07.14 10Y 2021.06.01 3.250 3,000,000,000 98.48812 3.418 2.271 0.92
2010.07.07 2Y 2012.09.01 2.000 3,000,000,000 100.91400 1.565 2.588 0.31
2010.06.16 3Y 2013.09.01 2.500 3,000,000,000 100.32796 2.393 2.432 0.38
2010.06.09 5Y 2015.12.01 3.000 3,500,000,000 100.95052 2.811 2.189 0.73
2010.06.02 2Y 2012.09.01 2.000 3,000,000,000 100.15604 1.928 2.395 0.06
2010.05.19 30Y 2041.06.01 4.000 1,400,000,000 103.99778 3.780 2.282 0.79
2010.05.12 3Y 2013.09.01 2.500 3,000,000,000 99.67600 2.604 2.219 1.03
2010.05.05 2Y 2012.06.01 1.500 3,000,000,000 99.27687 1.858 2.544 0.45
2010.04.28 |10Y 2020.06.01 3.500 3,000,000,000 98.09665 3.728 2.083 1.04
2010.04.14 5Y 2015.12.01 3.000 3,500,000,000 98.79868 3.236 2.407 0.40
2010.04.07 2Y 2012.06.01 1.500 3,000,000,000 99.02605 1.966 2.564 0.32




Obligations nominales

Date Terme (Y=an) |Echéance |Coupon Montant émis Prix équivalent | Taux de Ratio de Ecart (point de
rendement couverture base)

2010.03.24 |3Y 2013.03.01 1.750 3,200,000,000 98.75926 2.189 2.247 0.39
2010.03.10 2Y 2012.06.01 1.500 3,000,000,000 99.51225 1.725 2.916 0.16
2010.03.03 5Y 2015.06.01 2.500 3,000,000,000 98.81107 2.745 2.598 0.67
2010.02.17 30Y 2041.06.01 4.000 1,500,000,000 98.55389 4.082 2.599 0.41
2010.02.10 3Y 2013.03.01 1.750 3,200,000,000 99.63157 1.875 2.621 0.58
2010.02.03 10Y 2020.06.01 3.500 3,000,000,000 99.33725 3.577 2.593 0.21
2010.01.27 2Y 2012.03.01 1.500 3,000,000,000 100.40816 1.301 2.543 0.34
2010.01.13 5Y 2015.06.01 2.500 3,000,000,000 98.40471 2.822 2.409 0.21
2009.12.17 2Y 2012.03.01 1.500 3,000,000,000 100.05830 1.473 2.731 0.15
2009.12.09 3Y 2013.03.01 1.750 3,200,000,000 99.42128 1.937 2.334 1.18
2009.11.18 5Y 2015.06.01 2.500 3,000,000,000 98.81869 2.732 2.213 0.44
2009.11.12 2Y 2012.03.01 1.500 3,000,000,000 99.75885 1.608 2.406 0.07
2009.11.05 10Y 2020.06.01 3.500 3,500,000,000 98.26552 3.700 2.294 0.78
2009.10.15 30Y 2041.06.01 4.000 1,500,000,000 99.71141 4.016 2.352 0.82
2009.10.07 2Y 2011.12.01 1.250 3,500,000,000 99.63804 1.422 2.460 0.21
2009.09.24 5Y 2014.12.01 2.000 3,000,000,000 96.80064 2.666 2.281 0.52
2009.09.16 2Y 2011.12.01 1.250 3,000,000,000 99.46501 1.498 2.555 0.47
2009.09.02 10Y 2020.06.01 3.500 3,000,000,000 99.65811 3.539 2.054 1.99
2009.08.24 5Y 2014.12.01 2.000 3,000,000,000 96.42822 2.733 2.240 0.62
2009.08.19 2Y 2011.12.01 1.250 3,000,000,000 99.44925 1.497 1.994 1.06
2009.08.13 |10Y 2019.06.01 3.750 3,200,000,000 101.82815 3.527 2.014 2.18
2009.08.05 3Y 2012.09.01 2.000 3,500,000,000 99.59050 2.139 2.187 0.87
2009.07.30 30Y 2041.06.01 4.000 1,500,000,000 98.01743 4112 2.619 1.18
2009.07.28 2Y 2011.09.01 1.000 3,000,000,000 99.00160 1.487 2.495 0.65
2009.07.15 5Y 2014.12.01 2.000 3,000,000,000 96.40687 2.724 2.193 0.63
2009.07.08 3Y 2012.09.01 2.000 3,500,000,000 99.94291 2.019 2.267 0.82
2009.06.17 2Y 2011.09.01 1.000 3,500,000,000 98.87866 1.520 2.238 0.80
2009.06.10 10Y 2019.06.01 3.750 3,500,000,000 100.94440 3.636 1.787 1.76
2009.05.27 3Y 2012.09.01 2.000 3,500,000,000 99.98871 2.004 1.953 3.57
2009.05.20 5Y 2014.12.01 2.000 3,000,000,000 98.19832 2.350 2.089 0.44
2009.05.13 |30Y 2041.06.01 4.000 1,400,000,000 101.59797 3.912 2.359 0.64
2009.05.06 2Y 2011.09.01 1.000 3,500,000,000 99.56091 1.193 2.420 0.20
2009.04.15 5Y 2014.12.01 2.000 3,000,000,000 99.75278 2.047 2.189 0.96




Obligations nominales

Date Terme (Y=an) |Echéance |Coupon Montant émis Prix équivalent | Taux de Ratio de Ecart (point de
rendement couverture base)

2009.03.24 2Y 2011.06.01 1.250 2,500,000,000 100.18708 1.163 1.974 0.57
2009.03.18 30Y 2041.06.01 4.000 1,300,000,000 106.96739 3.631 2.406 1.36
2009.03.11 5Y 2014.06.01 3.000 2,500,000,000 105.28930 1.928 2.183 0.58
2009.02.25 10Y 2019.06.01 3.750 3,500,000,000 105.20854 3.151 2.091 1.30
2009.02.20 2Y 2011.06.01 1.250 4,000,000,000 99.73106 1.371 2.128 0.74
2009.02.09 5Y 2014.06.01 3.000 5,500,000,000 104.27995 2.141 1.847 2.10
2009.02.04 10Y 2019.06.01 3.750 3,300,000,000 103.49397 3.346 2.076 2.15
2009.01.23 2Y 2011.06.01 1.250 4,500,000,000 99.69712 1.382 2.161 0.68
2009.01.14 5Y 2014.06.01 3.000 5,000,000,000 106.34195 1.756 2.054 0.68
2008.12.10 30Y 2041.06.01 4.000 1,300,000,000 104.84331 3.741 2.588 0.64
2008.11.19 2Y 2010.12.01 2.750 4,500,000,000 101.57633 1.953 1.971 1.17
2008.11.12 5Y 2013.06.01 3.500 4,500,000,000 103.38167 2.703 2.072 1.25
2008.10.23 5Y 2013.06.01 3.500 4,500,000,000 103.13930 2.767 2.132 1.58
2008.10.16 5Y 2014.06.01 3.000 3,000,000,000 98.79979 3.236 2.185 1.32
2008.10.01 10Y 2019.06.01 3.750 2,500,000,000 99.50836 3.807 2.029 2.07
2008.08.20 2Y 2010.12.01 2.750 3,600,000,000 99.86624 2.810 2.331 0.27
2008.07.30 5Y 2013.06.01 3.500 2,000,000,000 100.54424 3.376 2.501 0.27
2008.07.09 10Y 2018.06.01 4.250 2,500,000,000 103.90102 3.773 2.260 0.45
2008.06.04 30Y 2041.06.01 4.000 1,400,000,000 98.13045 4.104 2.326 0.41
2008.05.21 2Y 2010.12.01 2.750 3,500,000,000 99.40901 2.995 2.387 0.71
2008.05.07 |5Y 2013.06.01 3.500 2,000,000,000 100.95208 3.294 2.626 0.45
2008.04.16 10Y 2018.06.01 4.250 2,500,000,000 104.08683 3.760 2.316 0.40
2008.02.20 5Y 2013.06.01 3.500 2,000,000,000 99.64203 3.576 2.480 0.17
2008.02.06 10Y 2018.06.01 4.250 2,600,000,000 103.05292 3.887 2.194 0.17
2008.01.16 30Y 2037.06.01 5.000 1,400,000,000 116.26200 4.048 2.279 0.35
2007.11.28 2Y 2010.06.01 3.750 3,300,000,000 99.83925 3.818 2.417 0.57
2007.10.24 10Y 2018.06.01 4.250 2,500,000,000 99.48905 4.311 2.385 0.68
2007.09.19 2Y 2009.12.01 4.250 3,600,000,000 100.07566 4.211 2.460 0.37
2007.08.15 5Y 2012.06.01 3.750 2,000,000,000 97.29521 4.382 2.426 0.36
2007.08.01 10Y 2017.06.01 4.000 2,600,000,000 95.96235 4.513 2.359 0.52
2007.07.18 |30Y 2037.06.01 5.000 1,400,000,000 108.00755 4.509 2.549 0.30
2007.05.23 2Y 2009.12.01 4.250 3,500,000,000 99.55269 4.440 2.427 0.43
2007.05.02 5Y 2012.06.01 3.750 2,000,000,000 98.17267 4.153 2.340 0.32




Obligations nominales

Date Terme (Y=an) |Echéance |Coupon Montant émis Prix équivalent | Taux de Ratio de Ecart (point de
rendement couverture base)
2007.04.18 10Y 2017.06.01 4.000 2,600,000,000 98.42779 4.192 2.428 0.27
2007.01.24 10Y 2017.06.01 4.000 2,300,000,000 98.43103 4.188 2.517 0.13
2007.01.10 30Y 2037.06.01 5.000 1,400,000,000 115.54851 4.100 2.463 0.16
2006.11.15 2Y 2009.06.01 3.750 2,400,000,000 99.53466 3.945 2.460 0.12
2006.11.01 5Y 2012.06.01 3.750 2,000,000,000 99.20844 3.910 2.627 0.25
2006.10.11 10Y 2017.06.01 4.000 2,300,000,000 98.73395 4.149 2.447 0.24
2006.08.30 2Y 2008.12.01 4.250 3,400,000,000 100.47128 4.027 2.508 0.17
2006.08.16 5Y 2011.09.01 3.750 2,100,000,000 98.06193 4.181 2.681 0.18
2006.08.02 10Y 2016.06.01 4.000 2,300,000,000 97.25439 4.346 2.549 0.30
2006.07.19 30Y 2037.06.01 5.000 1,300,000,000 108.36109 4.496 2.644 0.17
2006.06.14 2Y 2008.12.01 4.250 3,400,000,000 99.98548 4.257 2.579 0.25
2006.05.17 5Y 2011.09.01 3.750 2,100,000,000 97.31824 4.323 2.535 0.27
2006.04.19 10Y 2016.06.01 4.000 2,300,000,000 96.12964 4.480 2.544 0.35
2006.02.15 5Y 2011.09.01 3.750 1,900,000,000 97.99953 4.159 2.836 0.04
2006.02.01 10Y 2016.06.01 4.000 2,000,000,000 98.26074 4.209 2.688 0.31
2006.01.11 30Y 2037.06.01 5.000 1,300,000,000 115.45143 4.118 2.532 0.23
2005.12.14 2Y 2008.06.01 3.750 2,400,000,000 99.75261 3.857 2.465 0.20
2005.11.16 5Y 2011.09.01 3.750 1,900,000,000 98.97035 3.952 2.461 0.26
2005.11.02 10Y 2016.06.01 4.000 2,100,000,000 98.26800 4.205 2.433 0.27
2005.09.14 2Y 2007.12.01 2.750 3,400,000,000 99.20386 3.125 2.343 0.28
2005.08.24 5Y 2010.09.01 4.000 2,000,000,000 102.24611 3.507 2.456 0.16
2005.08.10 10Y 2015.06.01 4.500 2,100,000,000 103.21105 4.098 2.379 0.45
2005.07.06 30Y 2037.06.01 5.000 1,300,000,000 111.68962 4.321 2.446 0.49
2005.06.08 2Y 2007.12.01 2.750 3,400,000,000 99.69199 2.880 2.208 0.54
2005.05.18 5Y 2010.09.01 4.000 2,000,000,000 101.86220 3.608 2.520 0.39
2005.05.04 10Y 2015.06.01 4.500 2,100,000,000 102.19986 4.229 2.427 0.26
2005.03.16 2Y 2007.06.01 3.000 2,500,000,000 99.48001 3.245 2.341 0.28
2005.02.16 5Y 2010.09.01 4.000 2,000,000,000 101.14689 3.768 2.319 0.52
2005.02.02 10Y 2015.06.01 4.500 2,100,000,000 101.40477 4.329 2.212 0.28
~12005.01.12 |30Y 2037.06.01 5.000 1,400,000,000 102.89625 4.822 2.215 0.69




