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(1) FGN Bond Yield Curve as at March 31, 2010

Sovereign Yield Curve for the Federal Government of Nigeria Securities
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Note: The short end (up to 1 year) of the curve constitute the Nigeria Treasury Bills, while the long end is made up of
FGN Bonds

(2) FGN Bond Trading Volumes and Value of deals (N) for Q1, 2010

Trading Volume Face Value Market Value (Naira Billion)
(million units) (naira billion)

4,705.12 N4,705.12 N5,699.515




