GS Board Summary

July 26, 2018
Instrument Name ISIN Tenor | CPN | Days | YRS | Maturity | D.Vol (MM) |Last Yield| Traded Time W;{ﬁ"e Bid Yield |Offer Yield|Open Yield \'{"i'eg’l'; Low Yield f{:‘;ls:
TBILL 08.01.18 PIBL1217H141 <M 5[ 0.01 8/1/2018

TBILL 08.08.18 PIBLO318E089 <M 12| _003] __ 8/8/2018

TBILL 08.15.18 PIBL1217H150 <M o] _0.05] _ 8/15/2018

FXTN 07-51 PIBD0718H511 M| 5.0000] 22| 0.06] _ 8/18/2018

TBILL 08.22.18 PIBLO318E096 ™ 26| 0.07] _8/22/2018 3.500000

TBILL 08.29.18 PIBL1217H169 ™ 33] 0.09] _ 8/29/2018] _ 516.345500] 2.950000] _ 2:40:54 PM| 3.033300] 3.550000] 2.950000] _3.000000] 3.050000] 2.950000] 2.950000
TBILL 09.05.18 PIBLO318F104 ™ 40 0.1 9/5/2018 3.550000

TBILL 09.12.18 PIBL12171172 2M 47 0.13] __9/2/2018] __ 350.050746] 3.000000] _ 3:20:33 PM|_3.249800 3.000000] _3.250000] 3.250000] 3.000000] 3.000000
TBILL 09.26.18 PIBL12171186 oM 61| _0.17] _9/26/2018 0.400000] 3.200000] _ 9:34:40 AM|_3.200000 3.200000] 3.200000] 3.200000] 3.200000
TBILL 10.03.18 PIBLO318G121 oM 68]  0.19] __10/3/2018

TBILL 10.10.18 PIBL1217J194 oM 75 0.21] _10/10/2018 32.106000 3.205000] _ 3:50:34 PM|_3.214000] 3.475000 3.040000| 3.240000] 3.200000] 3.205000
TBILL 10.17.18 PIBLO618D029 3M 82| 0.23] 10/17/2018] _ 316.710667| 3.250000] _ 3:29:42 PM| 3.256300] 3.550000] 3.250000] 3.255000] 3.262500] 3.250000] 3.250000
TBILL 10.24.18 PIBL1217J201 3M 89| 0.24] 10/24/2018] __ 213.702800 3.300000] _ 3:27:08 PM| 3.237600] 3.300000] 3.222500] _3.220000] 3.300000] 3.218500] 3.300000
TBILL 10.31.18 PIBLO618E037 3M 96| 0.26] 10/31/2018] __ 282.373000] 3.300000] _ 3:27:48 PM| 3.296600] 3.550000 3.270000] 3.300000] 3.270000] 3.300000
TBILL 11.07.18 PIBLO618E046 4N 03] _0.28] _ 11/7/2018

TBILL 11.14.18 PIBL1217K218 M 110] _0.30] 11/14/2018

FXTN 10-47 PIBD1018K478 4M|_8.8750] _116] 0.32] 11/20/2018

TBILL 11.21.18 PIBLO618E053 N 117] _0.32] 11/21/2018

TBILL 11.28.18 PIBL1217K227 M 124] _0.34] 11/28/2018 20.100000] 3.385000] _ 3:29:35 PM|_3.385000 3.375000] 3.385000] 3.385000] 3.385000] 3.385000
TBILL 12.05.18 PIBLO618F063 5N 131] _0.36] _ 12/5/2018

TBILL 12.12.18 PIBLO618F072 5 138] _0.38] 12/12/2018 7.009000] 3.375000] _ 2:34:28 PM| 3.375000 3.375000| 3.375000] 3.375000| 3.375000
TBILL 12.19.18 PIBLO618F081 5 145] _0.40] 12/19/2018 3.000000] 3.630000] _10:16:56 AM| 3.630000 3.630000] 3.630000] 3.630000] 3.630000
TBILL 12.26.18 PIBLO618F090 5M 152] _0.42] 12/26/2018 13.093000] 3.500000] 10:52:03 AM| 3.549900 3.600000] 3.600000] 3.500000] 3.500000
TBILL 01.02.19 PIBLO618G106 5M 159] _0.44] _ 1/2/2019 0.101378| 4.050000] _ 3:34:10 PM|_4.050000 2.050000] _4.050000] 4.050000] 4.050000] 4.050000
TBILL 01.09.19 PIBLO618G115 5M 166] _ 0.46 1/9/2019 2.500000] 4.060000] _12:05:30 PM|_4.060000 4.060000] 4.060000] 4.060000] 4.060000
TBILL 01.16.19 PIBL1218A011 61 173]_0.48] __1/16/2019 20.179000] 4.145000] _ 3:24:37 PM| 4.142300] 4.275000] 4.145000] 4.140000] 4.145000] 4.137500] 4.145000
TBILL 01.23.19 PIBLO618G124 61 180 _0.49] _ 1/23/2019] _ 662.575700] 4.241600] _ 3:51:53 PM| 4.250700] 4.300000] 4.241600] 4.235100] 4.255000] 4.235100] 4.241600
TBILL 01.30.19 PIBL1218A020 61 187] 051 1/30/2019 4.400000

TBILL 02.13.19 PIBL1218B038 7M 201]__0.55] _ 2/13/2019 7.000000] 4.100000] 12:05:57 PM| 4.100000 4.100000| 4.100000] 4.100000] 4.100000
FXTN 10-48 PIBD1019B485 7M|_7.8750] _207] 0.57] _ 2/19/2019] __150.000000] 4.450000] _ 3:44:58 PM| 4.450000 4.450000] 4.450000] 4.450000] 4.450000
TBILL 03.13.19 PIBL1218C056 M 229]  0.63] _ 3/13/2019 1.000000] 4.250000] 10:15:19 AM| 4.250000 4.250000] 4.250000] 4.250000] 4.250000
TBILL 03.27.19 PIBL1218C064 8M 243]_0.67] _ 3/27/2019 1.000000] 4.250000] 10:15:28 AM| 4.250000 3.780000] _4.250000] 4.250000] 4.250000] 4.250000
TBILL 04.17.19 PIBL1218D090 oM 264]  0.73] __4/17/2019 3.750000

TBILL 04.24.19 PIBL1218D107 oM 271]_0.74] _ 4/24/2019

FXTN 07-53 PIBD0719D531 oM| _5.0000] 273] _0.75] _ 4/26/2019 2.000000] 4.200000] _10:58:21 AM| 4.200000 3.900000] _4.200000] 4.200000] 4.200000] 4.200000
TBILL 05.15.19 PIBL1218E132 oM 292] 0.80] _ 5/15/2019] __ 117.000000] 4.395000] _ 2:29:32 PM| 4.398300 4.350000] _4.400000] 4.400000] 4.395000] 4.395000
TBILL 05.22.19 PIBL1218E142 T0M 299]  0.82] _ 5/22/2019 4.375000

TBILL 05.29.19 PIBL1218E151 T0M 306] _0.84] _ 5/29/2019 45.034000] 4.400000] 11:04:01 AM| 4.400000] 4.550000] 4.387000] 4.400000] 4.400000] 4.400000] 4400000
TBILL 06.05.19 PIBL1218F169 TiM 313]_0.86] __ 6/5/2019 0.309000] 4.475000] 10:03:34 AM| 4.475000] 4.550000] 4.365000] _4.475000] 4.475000] 4.475000] 4475000
TBILL 06.11.19 PIBL1218F178 1M 319] _0.88] _ 6/11/2019 4.550000] _4.365000

TBILL 06.19.19 PIBL1218F188 1M 327]_0.90] _ 6/19/2019 4.475000

TBILL 06.26.19 PIBL1218F196 1M 334] 0.92] _ 6/26/2019 0.429605| 4.485000] 11:19:52 AM| 4.482900] 4.550000] 4.475500] 4.477500 4.485000] 4.477500] 4485000
TBILL 07.03.19 PIBL1218G202 1M 341] 0.4 _ 7/3/2019 4.480000

TBILL 07.10.19 PIBL1218G211 v 348] 0.96] _ 7/10/2019 4.825000] _4.480000

TBILL 07.17.19 PIBL1218G220 v 355]  0.98] _ 7/17/2019 7.800000] 4.685000] 12:06:28 PM| 4.685000] 4.875000 4.685000| 4.685000] 4.685000 4.685000
FXTN 07-54 PIBD0719G547 1v[ 4.7500] 357] 0.98] _ 7/19/2019 4.925000

TBILL 07.24.19 PIBL1218G239 v 362] _0.99]  7/24/2019] _ 511.006456] 4.810000] _ 3:51:23 PM| 4.815800] 4.847500] 4.820000] 4.800000] 4.850000] 4.800000] 4.810000
FXTN 07-56 PIBD0719H555 75Y] _4.7500] _399] 1.09] _ 8/30/2019

FXTN 07-56 PIBD0719K560 1.5Y] _3.8750] 483 1.32] 11/22/2019 4.995000] 4.725000

FXTN 0322 PIBD0320A229 1.5Y] 3.3750] 534] 1.46] _ 1/12/2020

FXTN 10-50 PIBD1020B508 2Y|  7.7500] _571] 1.56] _ 2/18/2020 2.400000| 5.150000] _ 3:28:17 PM|_5.150000 5.150000] 5.150000] 5.150000] 5.150000
RTB 03-08 PIID0320D087 oY|  4.2500]  624] 1.71] _ 4/11/2020 78.621000] 5.025000] _ 3:15:20 PM| 4.990500] 5.050000] 4.850000] _4.900000] 5.050000] 4.850000] 5.025000
RTB 10-01 PIID1020H015 25Y] 7.0500] _754] 2.06] _ 819/2020 4.801500

FXTN 05-73 PIBD0520H735 25Y] 3.3750] 755 2.07] _ 8/20/2020 4.500000] 4.950000] 10:28:25 AM| 4.950000] 5.100000] 4.870000] _4.950000] 4.950000] 4.950000] 4.950000
FXTN 1051 PIBD10201510 25Y] 6.1250] _782] 2.14] _ 9/16/2020

FXTN 10-52 PIBD1020L525 25Y] 58750] 873] 2.39] 12/16/2020 2.850000

FXTN 0323 PIBD0321A236 3Y| _4.2500] 913] 2.50] _ 1/25/2021] _ 250.000000] 5.065000] _ 2:31:45 PM| 5.065000] 5.500000 5.065000] 5.065000] 5.065000] 5.065000
RTB 10-02 PID1021C027 3Y|  7.3750] _950] 2.60] _ 3/3/2021
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FXTN 07-57 PIBD0721C574 3Y| 350000 967] 2.65]  3/20/2021 5.125000] 4.900000
FXTN 10-53 PIBD1021D531 3Y| 6.5000] 1006] 2.75] _ 4/28/2021 4.650000
RTB 03-09 PID0321F092 3Y|  4.8750] 1052] 2.88]  6/13/2021] _ 201.500000] 5.015000] _ 3:49:22 PM| 5.070500] 5.100000] 5.015000] 5.035000] 5.075000] 5.000000] 5.015000
RTB 10-03 PIID1021J039 35Y] 5.7500] 1181] 3.23] _10/20/2021 5.425000] 5.150000
FXTN 10-56 PIBD1021K551 3.5Y] 5.7500] 1216] 3.33| 11/24/2021
FXTN 10-54 PIBD1022G545 35Y|  6.3750] 1272] 3.48] _ 1/19/2022
FXTN 05-74 PIBD0522A747 4Y|_4.0000] 1279] 3.50] _ 1/26/2022] _ 230.905000] 5.500000] _ 3:11:00 PM| 5.495700] 5.580000] 5.302500] 5.500000] 5.500000] 5.450000] 5.500000
FXTN 20-02 PIBD2022C021 4Y| 15.0000] 1326] 3.63] _ 3/14/2022
FXTN 10-56 PIBD1022H562 45Y|  4.8750] 1467] 4.02] _ 8/2/2022
FXTN 10-57 PIBD10221570 45Y| _4.7500] 1509] 4.13] _ 9/13/2022
FXTN 20-03 PIBD2022J033 4.5Y] 12.7500] 1543] 4.22] 10/17/2022
RTB 05-11 PID0522L114 45Y]  4.6250] 1591| 4.36] _ 12/4/2022] _ 350.500000] 5.650000]  3:58:38 PM| 5.630000] 5.750000] 5.600000] 5.630000] 5.650000] 5.630000] 5.650000
FXTN 10-58 PIBD1022L585 45Y] _4.0000] 1593] 4.36] _ 12/6/2022 5.602500
FXTN 20-04 PIBD2023B048 5Y| 13.0000] 1669] 4.57| _ 2/20/2023
FXTN 05-75 PIBD0523C752 5Y]  5.5000] 1685] 4.61 3/8/2023 5.875000
FXTN 07-58 PIBD0723D588 5Y| _3.5000] 1729] 4.73| _ 4/21/2023 6.200000] _6.000000
FXTN 20-05 PIBD2023E054 5Y| 11.8750] 1767] 4.84] _ 5/29/2023
RTB 10-04 PID1023H046 55v]  3.2500] 1845] 5.05] _ 8/15/2023 32.326000] 6.080000] _ 3:35:05 PM| 6.129800] 6.200000] 5.980000] _6.020000] 6.175000] 6.020000] 6.080000
FXTN 20-06 PIBD2023J068 5.5v] 11.3750] 1914] 5.4] 10/23/2023
FXTN 07-59 PIBD0724D595 6Y|  4.5000] 2094] 5.73] _ 4/20/2024 5.870000
FXTN 20-07 PIBD2024F075 6Y| 12.3750] 2138] 5.85] _ 6/3/2024
FXTN 20-08 PIBD2024H086 6.5Y| 12.8750] 2201| _6.03] __ 8/5/2024
FXTN 10-59 PIBD1024H595 6.5Y]  4.1250] 2216] 6.07] _ 8/20/2024 6.000000
FXTN 20-09 PIBD2024K091 6.5Y| 13.7500] 2299 6.29] 11/11/2024
FXTN 07-61 PIBD0725D618 7Y| _5.7500] 2451] 6.71] _ 4/12/20295] _ 102.697000] 6.300000] 11:20:55 AM| 6.299300] 6.475000] 6.225000] _6.300000] 6.300000] 6.225000] 6.300000
FXTN 20-10 PIBD2025D103 7Y] 12.1250] 2453] 6.72] _ 4/14/2025
FXTN 10-60 PIBD10251608 75Y|  3.6250] 2601| 7.12] __ 9/9/2025 6.500000] 6.350000
FXTN 20-11 PIBD2025J116 7.5Y] 12.1250] 2642] 7.23] 10/20/2025
FXTN 25-01 PIBD2525K015 7.5Y] 18.2500] 2682 7.34] 11/29/2025
FXTN 20-12 PIBD2026A122 7.5Y] 10.2500] 2733]  7.48] _ 1/19/2026
RTB 10-05 PID10261057 8.5Y]  3.5000] 2977] 8.15] _ 9/20/2026 0.050000] 6.500000] _ 2:42:05 PM|_6.500000] 6.550000] 6.250000] _6.500000] 6.500000] 6.500000] 6.500000
RTB 15-01 PID1526J019 8.5Y] 6.2500] 3007| 8.23] 10/20/2026 6.450000
FXTN 20-13 PIBD2026L139 8.5Y| 8.0000] 3055] 8.36] _ 12/7/2026
RTB 15-02 PID1527C023 9Y| 5.3750] 3139] 859 _ 3//2027
FXTN 10-61 PIBD1027E617 9Y| _4.7500] 3203] 8.77] _ 5/4/2027 6.600000] 6.350000
FXTN 20-14 PIBD20271140 9.5v] 8.6250] 3328] 9.1 9/6/2027 6.600000
FXTN 10-63 PIBD1028C635 10Y]  6.2500] 3526] 9.65]  3/22/2028 50.000000] 6.675000] _ 2:58:19 PM|_6.675000] 6.700000 6.675000] 6.675000] 6.675000] 6.675000
FXTN 20-15 PIBD2028L151 70.5Y] _9.5000] 3783] 10.36] _ 12/4/2028
FXTN 20-16 PIBD2030E166 12Y]_8.7500] 4322] 11.83] _ 5/27/2030 6.750000
FXTN 25.02 PIBD2530G029 13Y] 12.5000] 4384 12.00] _ 7/28/2030
FXTN 25-03 PIBD2531A032 13Y| 11.2500] 4566 12.50] _ 1/26/2031 6.750000
FXTN 20-17 PIBD2031G171 13Y]_8.0000] 4740] 12.98] _ 7/19/2031 6.850000] 6.700000
FXTN 25-04 PIBD2531J042 1aY] _9.3750] 4818] 13.19] _ 10/5/2031
FXTN 20-18 PIBD2032B183 1aY]  5.8750] 4938] 13.52]  2/2/2032 6.510000
RTB 20-01 PID2032C014 1aY|  5.8750] 4966] 13.60] _ 3/1/2032 34.000000] 6.850000] _ 2:02:32 PM| 6.850000] 7.125000] 6.725000] _6.850000] 6.850000] 6.850000] 6.850000
FXTN 20-19 PIBD20321195 15Y] _ 5.7500] 5176] 14.17] _ 9/27/2032
FXTN 25-05 PIBD2532K057 15Y] _8.5000] 5239 14.34] 11/29/2032
FXTN 20-20 PIBD2033C206 15Y] _3.6250] 5351| 14.65] _ 3/21/2033 5400000 6.920000] _ 3:46:12 PM|_6.920000 6.450000] 6.920000] 6.920000] 6.920000] 6.920000
FXTN 25-06 PIBD2534K062 17Y]_9.2500] 5945] 16.28] _ 11/5/2034
FXTN 25-07 PIBD2535071 18Y| _8.0000] 6274] 17.18] _ 9/30/2035
FXTN 25-08 PIBD2535L086 18Y]_8.1250] 6351] 17.39] 12/16/2035 2.500000] 6.960000] 10:19:01 AM|_6.960000] 7.000000 6.960000] 6.960000] 6.960000] 6.960000
FXTN 25-09 PIBD25361097 19Y]  7.6250] 6639 18.18] _ 9/29/2036 7.050000
FXTN 20-21 PIBD2037E214 19Y] _5.2500] 6870] 18.81] _ 5/18/2037 7.050000
FXTN 25-10 PIBD2537H103 19Y] 5.7500] 6960] 19.06] _ 8/16/2037 6.000000
RTB 25-01 PID2537J015 19Y] 6.1250] 7029] 19.24] 10/24/2037 1.023000] 6.850000] _2:28:27 PM| 6.905400] 7.080000] _6.850000] 7.000000] 7.000000] 6.850000] 6.850000
FXTN 20-22 PIBD2038B224 20v] _ 6.5000] 7150] 19.58] _ 2/22/2038 7.200000
FXTN 25-11 PIBD25401116 23Y| _ 4.6250] 8080] 22.12] __ 9/9/2040 2.000000] 6.950000] 11:13:56 AM|_6.950000] 7.200000] 6.950000] _6.950000] 6.950000] 6.950000] 6.950000




