January 2016 Interest Rates

Amount of C:’Tezas?rb‘e Sg::d CDCFee | 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0.625 1.000 0625 1.000 0.625 1.000 [|0.625 1.000 0.625 1.00

Debentures  Debenture Note Rate oo Rgte Tromury | BT Fee 0.018 0.018 0.021 0.021 0.000 0.000 0.389 0.389 0.749 0749 0.9375 09375 0.914 00914 || 1.043 1.043 1.103 1.10

Issue Date ($0) Rate (%) (%) (%) Rate (%) | CSAFee | 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 0.100 _ 0.100 _ 0.100 _ 0.100 _ 0.100 || 0.100 0.100 0.100 0.10

10-Year Debentures fi e

Nov 12 57,943 1.01 1.0506 0.71 0.30 N/A N/A N/A N/A 213 N/A 271 326 324 3.80 3.52 4.08 N/A N/A N/A  N/A 3.77 432

Jan13 38,106 111 1.1546 0.79 0.32 N/A N/A N/A N/A N/A N/A 281 N/A 3345 3902 3.625 4.182 N/A N/A N/A  N/A 3.871 4.43

Mar 13 49,982 1.20 1.2479 0.844 0.356 N/A N/A N/A N/A N/A N/A N/A 346 3433 N/A 3.712 4.268 N/A N/A N/A  N/A 3.958 4.51

May 13 40,647 1.10 1.1441 0.740 0.360 N/A N/A N/A N/A N/A N/A N/A N/A 3333 3891 3.613 4.171 N/A N/A N/A  N/A 3.859 4.42

July 13 34,982 1.89 1.9639 1.410 0.480 N/A N/A N/A N/A N/A N/A N/A N/A 4142 N/A 4.42 4975 N/A N/A N/A  N/A N/A 5.22

Sept 13 16,316 233 2.4194 1.830 0.500 N/A N/A N/A N/A N/A N/A N/A N/A 4582 5133 4.859 5.409 N/A N/A N/A N/A  N/A N/A
Nov 13 26,986 1.88 1.9534 1.440 0.440 N/A N/A N/A N/A N/A N/A 359 N/A N/A 4679 4.404 4.957 N/A N/A N/A N/A  N/A N/A

Jan 14 16,313 2.14 2.2229 1.760 0.380 N/A N/A N/A N/A 329 N/A N/A N/A 4394 N/A 4672 5224 N/A N/A N/A N/A  N/A N/A

Mar 14 26,933 1.96 2.0362 1.560 0.400 N/A N/A N/A N/A N/A N/A N/A N/A 4207 4759 4.484 5.037 N/A N/A N/A N/A N/A N/A

May 14 34,831 1.98 2.0570 1.650 0.330 N/A N/A N/A N/A N/A N/A 3699 N/A N/A N/A 4508 5.06 N/A N/A N/A N/A N/A N/A

July 14 21,590 1.98 2.0571 1.620 0.360 N/A N/A N/A N/A N/A N/A N/A 425 423 N/A 4.51 5.064 N/A N/A N/A N/A  N/A N/A

Sept 14 23,153 2.16 2.2437 1.770 0.390 N/A N/A N/A N/A N/A N/A N/A N/A NA N/A 4695 5.248 N/A N/A N/A N/A  N/A N/A
Nov 14 26,728 2.03 2.1088 1.630 0.400 N/A N/A N/A N/A N/A N/A N/A NA 428 N/A 4555 5.107 N/A N/A N/A N/A  N/A N/A

Jan 15 16,216 1.89 1.9638 1.500 0.300 N/A N/A N/A N/A N/A N/A N/A NA NA N/A 4416 4.969 N/A N/A N/A N/A  N/A N/A

Mar 15 16,574 1.88 1.9532 1.580 0.300 N/A N/A N/A N/A N/A N/A N/A NA NA N/A 4401 4.954 N/A N/A N/A N/A  N/A N/A

May 15 17,472 1.85 1.92236 1.580 0.560 N/A N/A N/A N/A N/A N/A N/A N/A NA N/A 4374 4.927 N/A N/A N/A N/A  N/A N/A

July 15 16,171 1.80 1.87073 1.540 0.260 N/A N/A N/A N/A N/A N/A N/A N/A NA N/A 4326 4.88 N/A N/A N/A N/A  N/A N/A

Sept 15 12,087 1.71 1.77724 1.540 0.170 N/A N/A N/A N/A N/A N/A N/A NA NA N/A 4236 4.790 N/A N/A N/A N/A  N/A N/A
Nov 15 22,147 1.66 1.72515 1.640 0.020 N/A_ N/A_ N/A_ N/A N/A N/A N/A N/A N/A N/A 4176 4.729 N/A N/A N/A_ N/A_ N/A _N/A

Jan 16 21,441 1.80 1.87054 1.640 0.160 N/A_ N/A_ N/A_ N/A N/A N/A N/A N/A N/A N/A 4323 4.876  4.283 4.842 N/A_ N/A_ N/A N/A

20-Year Debentures fil

Oct 12 464,322 2.18 2.21911 1.72 0.46 N/A N/A 314 N/A 3.11 357 359 4.05 403 4.49 4.26 4.72 N/A N/A 439 N/A 447 493

Nov 12 428,707 2.09 212771 1.70 0.39 N/A N/A 3.04 351 302 348 350 396 394 4.40 4.17 4.63 N/A N/A N/A  N/A 437 4.84

Dec 12 459,560 1.93 1.96515 1.62 0.31 N/A N/A N/A N/A 28 N/A 334 380 378 424 4.01 4.47 N/A N/A 414 N/A 421 4.67

Jan 13 469,728 213 2.16833 1.90 0.23 N/A N/A N/A 355 306 N/A 354 400 398 444 4.21 4.67 N/A N/A N/A  N/A 4.42 4.88

Feb 13 389,994 221 2.24949 1.95 0.26 N/A  N/A 317 N/A 314 N/A 362 408 406 452 4.29 4.75 N/A N/A N/A  N/A 4.49 495

Mar 13 451,401 222 2.25964 1.99 0.23 N/A  N/A 318 N/A 315 N/A 363 4.09 407 453 4.30 4.76 N/A N/A N/A  N/A 450 4.96

April 13 375,434 2.08 2.11763 1.79 0.29 N/A N/A 3.04 N/A 3.01 347 349 395 393 439 4.16 4.62 N/A N/A N/A  N/A 437 4.83
May 13 429,081 2.07 2.10738 1.80 0.27 N/A N/A N/A 349 300 N/A 348 N/A 392 438 4.15 4.61 N/A N/A N/A  N/A 436 4.82

June 13 335,837 2.45 2.49303 2.10 0.35 N/A N/A 3.41 387 338 384 386 432 430 476 4.53 4.99 N/A N/A N/A  N/A 473 5.19
July 13 398,994 3.15 3.20269 2.59 0.56 N/A N/A N/A N/A N/A 455 456 N/A 500 5.46 5.23 5.69 N/A N/A N/A  N/A 5.43 5.89

Aug 13 325,494 3.16 3.21274 2.59 0.57 N/A  N/A 412 N/A 410 N/A 457 503 501 547 5.24 5.70 N/A N/A N/A  N/A 5.44 5.90

Sept 13 313,427 3.62 3.67831 2.96 0.66 N/A N/A N/A N/A 456 501 503 549 547 592 5.70 6.15 N/A N/A N/A  N/A 5.90 6.36
Oct 13 359,451 3.37 3.42545 271 0.66 N/A N/A N/A N/A N/A N/A 478 524 522 568 5.45 5.91 N/A N/A N/A N/A 5.65 N/A

Nov 13 306,283 3.38 3.43549 2.76 0.62 N/A N/A N/A N/A 432 477 479 525 523 5.69 5.46 5.92 N/A N/A N/A N/A 5.66 N/A

Dec 13 291,423 3.38 3.43541 2.86 0.52 N/A N/A N/A N/A N/A N/A 479 N/A 523 569 5.46 5.92 N/A N/A N/A N/A 5.66 N/A

Jan 14 283,660 3.46 3.51651 2.98 0.48 N/A N/A N/A N/A N/A 486 487 N/A 531 577 5.54 6.00 N/A N/A N/A N/A 574 N/A

Feb 14 251,320 3.23 3.28357 2.69 0.54 N/A N/A N/A N/A 417 462 464 510 508 554 5.31 5.77 N/A N/A N/A N/A 551 N/A

Mar 14 361,134 3.21 3.26331 2.73 0.48 N/A N/A N/A N/A 415 N/A 462 508 506 552 5.29 5.75 N/A N/A N/A N/A 549 N/A

April 14 356,704 3.11 3.16225 2.66 0.45 N/A N/A N/A N/A N/A 451 452 498 496 542 5.19 5.65 N/A N/A N/A  N/A 5.39 5.85
May 14 321,645 3.00 3.05065 2.61 0.39 N/A N/A N/A N/A 3935 N/A 4411 N/A 485 5308 508 5.538 N/A N/A N/A N/A  N/A N/A

June 14 224,447 2.99 3.04044 2.60 0.39 N/A N/A N/A N/A N/A N/A 4399 N/A 4839 529 5.069 5.526 N/A N/A N/A N/A N/A N/A
July 14 317,997 2.87 2.91897 2,51 0.36 N/A N/A N/A N/A N/A N/A 4281 4739 4721 5.18 4.952 5.41 N/A N/A N/A N/A N/A N/A

Aug 14 263,440 2.88 2.92905 2.46 0.42 N/A N/A N/A N/A N/A N/A N/A N/A 4730 5188 496 5.418 N/A N/A N/A N/A N/A N/A

Sept 14 355,242 2.92 2.96968 2.52 0.40 N/A N/A N/A N/A N/A N/A 4331 N/A 4772 523 5002 5.461 N/A N/A N/A N/A N/A N/A
Oct 14 224,803 2.74 2.78718 2.32 0.42 N/A N/A N/A N/A N/A N/A 4150 N/A 4590 5.049 4.821 5.28 N/A N/A N/A N/A N/A N/A

Nov 14 230,111 2.80 2.84791 2.36 0.44 N/A N/A N/A N/A N/A N/A 4667 4209 4.649 N/A 4.879 5338 N/A N/A N/A N/A N/A N/A

Dec 14 329,518 2.70 2.74666 2.20 0.50 N/A N/A N/A N/A N/A N/A N/A N/A 4551 N/A 4782 5242 N/A N/A N/A N/A  N/A N/A

Jan 15 232,709 2.52 2.56408 2.01 0.51 N/A N/A N/A N/A N/A N/A N/A N/A 4370 4829 4.601 5.06 N/A N/A N/A N/A N/A N/A

Feb 15 238,962 2.46 2.51049 1.81 0.65 N/A N/A N/A N/A N/A N/A N/A N/A 4315 4774 4546 5.005 N/A N/A N/A N/A N/A N/A

Mar 15 280,740 2.72 2.76680 212 0.60 N/A N/A N/A N/A N/A N/A N/A N/A 4568 N/A 4799 5.257 N/A N/A N/A N/A N/A N/A

April 15 338,693 2,51 2.55396 1.92 0.59 N/A N/A N/A N/A N/A N/A N/A N/A 4360 4820 4591 5051 N/A N/A N/A N/A N/A N/A
May 15 312,757 2.77 2.81760 221 0.56 N/A N/A N/A N/A N/A N/A N/A N/A 4619 N/A 4.850 5.309 N/A N/A N/A N/A N/A N/A

June 15 301,688 2.98 3.03048 2.44 0.54 N/A N/A N/A N/A N/A N/A N/A N/A 4832 N/A 5.062 5.521 N/A N/A N/A N/A N/A N/A
July 15 245,659 2.88 2.92906 2.27 0.61 N/A  N/A N/A N/A N/A N/A N/A N/A 4731 5189 4.961 5419 N/A N/A N/A N/A N/A N/A

Aug 15 283,855 2.82 2.87760 2.23 0.59 N/A  N/A N/A N/A N/A N/A N/A N/A 4678 5136 4.909 5367 N/A N/A N/A N/A N/A N/A

Sept 15 301,921 2.82 2.86828 221 0.61 N/A N/A N/A N/A N/A N/A N/A N/A NA N/A 4902 5360 N/A N/A N/A N/A N/A N/A
Oct 15 288,205 2.72 2.76688 2.06 0.66 N/A  N/A N/A N/A N/A N/A N/A N/A 4570 N/A 4801 5259 N/A N/A N/A N/A N/A N/A

Nov 15 282,747 2.70 2.74652 2.24 0.46 N/A N/A N/A N/A N/A N/A N/A N/A 4548 5006 4.778 5237 N/A N/A N/A N/A N/A N/A

Dec 15 267,518 2.82 2.86835 2.22 0.60 N/A__ N/A_ N/A N/A N/A N/A N/A N/A N/A N/A 4.902 5.361 4.873 5.332|| N/A N/A _N/A _N/A

Jan 16 217,157 2.78 2.82769 2.18 0.60 N/A_ N/A N/A N/A N/A N/A N/A N/A N/A N/A 4.860 5.318 4.831 5.290|| N/A N/A_N/A_N/A




