Global ID

RPTB 0 03/06/19
RPTB 0 03/13/19
RPTB 0 03/20/19
RPTB 003/27/19
RPTB 0 04/03/19
RPTB 0 04/10/19
RPTB 004/17/19
RPTB 0 04/24/19
RPGB 5 04/26/19
RPTB 0 04/30/19
RPTB 0 05/08/19
RPTB 0 05/15/19
RPTB 0 05/22/19
RPTB 0 05/29/19
RPTB 0 06/05/19
RPTB 006/11/19
RPTB 0 06/19/19
RPTB 0 06/26/19
RPTB 0 07/03/19
RPTB 0 07/10/19
RPTB 007/17/19

RPGB 4 3/4 07/19/19

RPTB 0 07/24/19
RPTB 0 07/31/19
RPTB 0 08/07/19
RPTB 0 08/14/19
RPTB 0 08/20/19
RPTB 0 08/28/19

RPGB 4 3/4 08/30/19

RPTB 0 09/04/19
RPTB 0 09/11/19
RPTB 0 09/18/19
RPTB 0 10/02/19
RPTB 0 10/09/19
RPTB 0 10/16/19
RPTB 0 10/23/19
RPTB 0 10/30/19
RPTB 0 11/06/19
RPTB 0 11/13/19
RPTB 0 11/20/19

RPGB 3 7/8 11/22/19

RPTB 0 11/27/19

Local ID

RPTB 0 03/06/19
RPTB 0 03/13/19
RPTB 0 03/20/19
RPTB 003/27/19
RPTB 0 04/03/19
RPTB 0 04/10/19
RPTB 0 04/17/19
RPTB 0 04/24/19
FXTN 07-53
RPTB 0 04/30/19
RPTB 0 05/08/19
RPTB 0 05/15/19
RPTB 0 05/22/19
RPTB 0 05/29/19
RPTB 0 06/05/19
RPTB 006/11/19
RPTB 0 06/19/19
RPTB 0 06/26/19
RPTB 0 07/03/19
RPTB 007/10/19
RPTB 007/17/19
FXTN 07-54
RPTB 0 07/24/19
RPTB 007/31/19
RPTB 0 08/07/19
RPTB 0 08/14/19
RPTB 0 08/20/19
RPTB 0 08/28/19
FXTN 07-55
RPTB 0 09/04/19
RPTB009/11/19
RPTB 009/18/19
RPTB 0 10/02/19
RPTB 0 10/09/19
RPTB 0 10/16/19
RPTB 0 10/23/19
RPTB 0 10/30/19
RPTB 0 11/06/19
RPTB 0 11/13/19
RPTB 0 11/20/19
FXTN 07-56
RPTB 0 11/27/19

Domestic No.
PIBLO6181168
PIBL1218C056
PIBLO6181177
PIBL1218C064
PIBL0618J185
PIBL0618J194
PIBL1218D090
PIBL1218D107
PIBD0719D531
PIBL0618J201
PIBLO618K218
PIBL1218E132
PIBL1218E142
PIBL1218E151
PIBL1218F169
PIBL1218F178
PIBL1218F188
PIBL1218F196
PIBL1218G202
PIBL1218G211
PIBL1218G220
PIBD0719G547
PIBL1218G239
PIBL1218H249
PIBL1218H256
PIBL1218H265
PIBL1218H274
PIBL1218H283
PIBDO719H555
PIBL12181291
PIBL12181308
PIBL12181317
PIBL1218J334
PIBL1218J343
PIBL1218J352
PIBL1218J361
PIBL1218J370
PIBL1218K387
PIBL1218K396
PIBL1218K403
PIBD0719K560
PIBL1218K412

Coupon Issue Date

5.000

9/5/2018
3/14/2018
9/19/2018
3/28/2018
10/3/2018

10/10/2018
4/18/2018
4/25/2018
4/26/2012

10/31/2018
11/7/2018
5/16/2018
5/23/2018
5/30/2018

6/6/2018
6/13/2018
6/20/2018
6/27/2018

7/4/2018
7/11/2018
7/18/2018
7/19/2012
7/25/2018

8/1/2018

8/8/2018
8/15/2018
8/22/2018
8/29/2018
8/30/2012

9/5/2018
9/12/2018
9/19/2018
10/3/2018

10/10/2018

10/17/2018

10/24/2018

10/31/2018
11/7/2018

11/14/2018

11/21/2018

11/22/2012

11/28/2018

Maturity

3/6/2019
3/13/2019
3/20/2019
3/27/2019
4/3/2019
4/10/2019
4/17/2019
4/24/2019
4/26/2019
4/30/2019
5/8/2019
5/15/2019
5/22/2019
5/29/2019
6/5/2019
6/11/2019
6/19/2019
6/26/2019
7/3/2019
7/10/2019
7/17/2019
7/19/2019
7/24/2019
7/31/2019
8/7/2019
8/14/2019
8/20/2019
8/28/2019
8/30/2019
9/4/2019
9/11/2019
9/18/2019
10/2/2019
10/9/2019
10/16/2019
10/23/2019
10/30/2019
11/6/2019
11/13/2019
11/20/2019
11/22/2019
11/27/2019

Days Years

1 0.003

8 0.022
15 0.041
22 0.06
29  0.079
36 0.099
43  0.118
50 0.137
52 0.142
56 0.153
64 0.175
71  0.194
78 0.214
85 0.233
92 0.252
98 0.268
106 0.29
113 0.309
120 0.329
127  0.348
134  0.367
136 0.372
141  0.386
148  0.405
155 0.424
162  0.444
168 0.46
176  0.482
178 0.487
183 0.501
190 0.52
197 0.539
211  0.578
218 0.597
225 0.616
232 0.635
239  0.654
246 0.674
253  0.693
260 0.712
262 0.717
267 0.731

D.Vol(MM)

25.00
43.60
110.00
470.98
4.54
212.61
0.60
439.35
1,940.23
1,411.94
196.68
156.81
1.00
5.00
1,491.20
5241
29.54
6.81
31.34
5.60
24.19
0.10
300.00
988.46
8.05
22.42

6.35

191.00

19.08
867.74
2.50

Traded Time Last Yield W.Ave Yield BVAL Rate

2:59:32 PM
11:03:02 AM
11:14:39 AM

3:19:59 PM

3:09:49 PM

2:35:05 PM

2:44:19 PM

3:36:44 PM
11:53:35 AM

3:08:33 PM

3:46:48 PM

2:55:01 PM
10:59:52 AM
11:49:15 AM

3:10:31 PM

3:04:52 PM

3:33:43 PM
11:03:03 AM

3:38:12 PM

2:38:14 PM
11:57:09 AM
11:20:39 AM

3:06:18 PM

3:57:02 PM

2:27:44 PM

2:32:36 PM

3:04:22 PM

3:51:19 PM

2:00:51 PM
3:59:13 PM
11:44:32 AM

5.4000

5.1150
5.4000
5.2000
5.4800
5.2000
5.2250
5.4000
5.3000
5.3000
5.0000
5.3000

5.8000
5.9500
5.8250
5.7000
6.0000
5.7250
5.8800
5.7850
5.7600
5.7500
5.9000

5.8750
5.8800
5.8300
5.9250

5.9250

5.9500
6.0500
6.0000

5.4000

5.2240
5.4273
5.3142
5.4888
5.2497
5.2187
5.4780
5.4173
5.4614
5.1277
5.2522

5.8000
5.8300
5.8125
5.7063
6.0000
5.7250
5.8643
5.7786
5.7580
5.7500
5.8875

5.8682
5.8767
5.8452
5.9250

5.9577

5.9500
6.0376
6.0000

5.544
5.432
5.664
5.432
5.426
5.425
5.300
6.218
5.325
5.510
5.478
5.341
5.463
5.250
5.256
5.862
5.861
6.066
5.808
5.801
6.049
5.804
5.855
5.852
5.912
5.920
5.869
6.072
5.899
5.793
5.993
5.914
6.113
6.754
5.975
5.975
5.976
5.955
5.940
6.053
6.001



Global ID

RPTB 0 12/04/19
RPTB012/11/19
RPTB 0 01/08/20
RPGB 33/801/12/20
RPTB 0 01/15/20
RPTB 001/22/20
RPTB 0 01/29/20
RPTB 0 02/05/20
RPTB 002/12/20
RPGB 7 3/4 02/18/20
RPTB 0 02/19/20
RPGB 4 1/4 04/11/20
RPGB 7 1/4 08/19/20
RPGB 3 3/8 08/20/20
RPGB 6 1/8 09/16/20
RPGB 57/8 12/16/20
RPGB 4 1/4 01/25/21
RPGB 7 3/8 03/03/21
RPGB 3 1/2 03/20/21
RPGB 6 1/2 04/28/21
RPGB 4 7/8 06/13/21
RPGB 5 3/4 10/20/21
RPGB 53/4 11/24/21
RPGB 6 3/8 01/19/22
RPGB 4 01/26/22
RPGB 15 03/14/22
RPGB 4 7/8 08/02/22
RPGB 4 3/4 09/13/22
RPGB 12 3/4 10/17/22
RPGB 4 5/8 12/04/22
RPGB 4 12/06/22
RPGB 13 02/20/23
RPGB 5 1/2 03/08/23
RPGB 3 1/204/21/23
RPGB 11 7/8 05/29/23
RPGB 3 1/4 08/15/23
RPGB 11 3/8 10/23/23
RPGB 4 1/2 04/20/24
RPGB 12 3/8 06/03/24
RPGB 12 7/8 08/05/24
RPGB 4 1/8 08/20/24
RPGB 13 3/411/11/24

Local ID

RPTB 0 12/04/19
RPTB012/11/19
RPTB 0 01/08/20
FXTN 03-22
RPTB 001/15/20
RPTB 001/22/20
RPTB 0 01/29/20
RPTB 0 02/05/20
RPTB 002/12/20
FXTN 10-50
RPTB 0 02/19/20
RTB 03-08

RTB 10-01

FXTN 05-73
FXTN 10-51
FXTN 10-52
FXTN 03-23

RTB 10-02

FXTN 07-57
FXTN 10-53

RTB 03-09

RTB 10-03

FXTN 10-55
FXTN 10-54
FXTN 05-74
FXTN 20-02
FXTN 10-56
FXTN 10-57
FXTN 20-03

RTB 05-11

FXTN 10-58
FXTN 20-04
FXTN 05-75
FXTN 07-58
FXTN 20-05

RTB 10-04

FXTN 20-06
FXTN 07-59
FXTN 20-07
FXTN 20-08
FXTN 10-59
FXTN 20-09

Domestic No.

PIBL1218L420

PIBL1218L439

PIBL1219A019
PIBD0320A229
PIBL1219A028
PIBL1219A037
PIBL1219A046
PIBL1219B054
PIBL1219B063
PIBD1020B508
PIBL1219B072
P1ID0320D087
PIID1020HO015
PIBD0520H735
PIBD10201510

PIBD1020L525
PIBD0321A236
PIID1021C027

PIBD0721C574
PIBD1021D531
PIID0O321F092

PIID1021J039

PIBD1021K551
PIBD1022G545
PIBD0522A747
PIBD2022C021
PIBD1022H562
PIBD10221570

PIBD2022J033
PIID0522L114

PIBD1022L585
PIBD2023B048
PIBD0523C752
PIBD0723D588
PIBD2023E054
PIID1023H046
PIBD2023J068
PIBD0724D595
PIBD2024F075
PIBD2024H086
PIBD1024H595
PIBD2024K091

Coupon Issue Date

- 12/5/2018

- 12/12/2018

- 1/9/2019
3.375 1/12/2017

- 1/16/2019

- 1/23/2019

- 1/30/2019

- 2/6/2019

- 2/13/2019
7.750 2/18/2010

- 2/20/2019
4.250 4/11/2017
7.250 8/19/2010
3.375 8/20/2015
6.125 9/16/2010
5.875 12/16/2010
4.250 1/25/2018
7.375 3/3/2011
3.500 3/20/2014
6.500 4/28/2011
4.875 6/13/2018
5.750 10/20/2011
5.750 11/24/2011
6.375 7/19/2011
4.000 1/26/2017
15.000 3/14/2002
4.875 8/2/2012
4750 9/13/2012
12.750 10/17/2002
4.625 12/4/2017
4.000 12/6/2012
13.000 2/20/2003
5.500 3/8/2018
3.500 4/21/2016
11.875 5/29/2003
3.250 8/15/2013
11.375 10/23/2003
4500 4/20/2017
12.375 6/3/2004
12.875 8/5/2004
4.125 8/20/2014
13.750 11/11/2004

Maturity

12/4/2019
12/11/2019
1/8/2020
1/12/2020
1/15/2020
1/22/2020
1/29/2020
2/5/2020
2/12/2020
2/18/2020
2/19/2020
4/11/2020
8/19/2020
8/20/2020
9/16/2020
12/16/2020
1/25/2021
3/3/2021
3/20/2021
4/28/2021
6/13/2021
10/20/2021
11/24/2021
1/19/2022
1/26/2022
3/14/2022
8/2/2022
9/13/2022
10/17/2022
12/4/2022
12/6/2022
2/20/2023
3/8/2023
4/21/2023
5/29/2023
8/15/2023
10/23/2023
4/20/2024
6/3/2024
8/5/2024
8/20/2024
11/11/2024

Days Years
274 0.75
281  0.769
309 0.846
313 0.857
316  0.865
323 0.884
330 0.903
337 0.923
344  0.942
350 0.958
351 0.961
403  1.103
533  1.459
534 1.462
561 1.536
652  1.785
692  1.895
729  1.996
746 2.042
785  2.149
831 2.275
960 2.628
995 2.724

1051 2.877
1058 2.897
1105  3.025
1246  3.411
1288 3.526
1322  3.619
1370 3.751
1372  3.756
1448 3.964
1464  4.008
1508 4.129
1546  4.233
1624  4.446
1693  4.635
1873  5.128
1917 5.248
1980 5.421
1995 5.462
2078  5.689

D.Vol(MM)
2.10
7.00

293.37
1.00
30.50
597.37
2,033.20
24.40
151.09
2,389.35
150.00
19.87
216.88
30.00
3.00
82.96
13.52
3.00

1,284.34
8.18
498.30
27.25
39.35
13.15
1.18

5.82

Traded Time Last Yield W.Ave Yield BVAL Rate

10:08:01 AM
2:59:44 PM
3:40:06 PM
2:23:15PM
3:45:25 PM
3:25:32 PM
3:51:08 PM
3:30:27 PM
3:38:27 PM
3:56:59 PM
2:01:55 PM
2:56:11 PM
3:05:10 PM

11:36:30 AM
2:26:45 PM
2:58:43 PM
3:00:16 PM
2:28:11 PM

3:56:26 PM

3:17:43 PM
2:58:38 PM
3:18:05 PM
2:36:52 PM
2:48:00 PM
3:28:40 PM
11:18:18 AM

3:04:05 PM

5.9250
5.9500
6.0800
5.9650
5.9550
5.9650
6.1500
6.1000
5.9850
6.0500
6.0800
6.0950
6.1400
6.1100
6.0750
6.1100
6.1250
6.0600

5.9250
5.9500
6.0727
5.9650
5.9599
5.9992
6.1223
6.0910
5.9908
6.0599
6.0800
6.0762
6.1027
6.1100
6.0750
6.1020
5.9717
6.0600

6.007
5.967
6.068
6.093
6.002
6.050
6.025
6.001
6.077
6.018
6.002
6.067
6.114
6.105
6.133
6.132
6.113
5.886
6.132
6.356
6.060
6.206
6.194
6.017
6.114
5.956
6.299
6.216
6.129
6.068
6.113
6.155
6.067
6.238
6.278
6.089
6.142
5.978
6.067
6.162
6.195
6.162



Global ID

RPGB 53/4 04/12/25
RPGB 12 1/8 04/14/25
RPGB 3 5/8 09/09/25
RPGB 12 1/8 10/20/25
RPGB 18 1/4 11/29/25
RPGB 10 1/4 01/19/26
RPGB 6 1/402/14/26
RPGB 3 1/2 09/20/26
RPGB 6 1/4 10/20/26
RPGB 8 12/07/26
RPGB 5 3/8 03/01/27
RPGB 4 3/4 05/04/27
RPGB 8 5/8 09/06/27
RPGB 6 1/4 03/22/28
RPGB 91/2 12/04/28
RPGB 6 7/8 01/10/29
RPGB 8 3/4 05/27/30
RPGB 12 1/2 07/28/30
RPGB 11 1/4 01/26/31
RPGB 8 07/19/31
RPGB 9 3/8 10/05/31
RPGB 5 7/8 02/02/32
RPGB 5 7/8 03/01/32
RPGB 53/409/27/32
RPGB 8 1/2 11/29/32
RPGB 35/8 03/21/33
RPGB 91/4 11/05/34
RPGB 8 09/30/35
RPGB 8 1/8 12/16/35
RPGB 7 5/8 09/29/36
RPGB 5 1/4 05/18/37
RPGB 5 3/4 08/16/37
RPGB 6 1/8 10/24/37
RPGB 6 1/2 02/22/38
RPGB 6 3/4 01/24/39
RPGB 4 5/8 09/09/40

Local ID
FXTN 07-61
FXTN 20-10
FXTN 10-60
FXTN 20-11
FXTN 25-01
FXTN 20-12
FXTN 07-62
RTB 10-05
RTB 15-01
FXTN 20-13
RTB 15-02
FXTN 10-61
FXTN 20-14
FXTN 10-63
FXTN 20-15
FXTN 10-64
FXTN 20-16
FXTN 25-02
FXTN 25-03
FXTN 20-17
FXTN 25-04
FXTN 20-18
RTB 20-01
FXTN 20-19
FXTN 25-05
FXTN 20-20
FXTN 25-06
FXTN 25-07
FXTN 25-08
FXTN 25-09
FXTN 20-21
FXTN 25-10
RTB 25-01
FXTN 20-22
FXTN 20-23
FXTN 25-11

Domestic No.

PIBD0725D618
PIBD2025D103
PIBD10251608
PIBD2025J116
PIBD2525K015
PIBD2026A122
PIBD0726B627
P1ID10261057

PIID1526J019

PIBD2026L139
PIID1527C023
PIBD1027E617
PIBD20271140
PIBD1028C635
PIBD2028L151
PIBD1029A644
PIBD2030E166
PIBD2530G029
PIBD2531A032
PIBD2031G171
PIBD2531J042
PIBD2032B183
P1ID2032C014
PIBD20321195
PIBD2532K057
PIBD2033C206
PIBD2534K062
PIBD25351071
PIBD2535L086
PIBD25361097
PIBD2037E214
PIBD2537H103
PIID2537J015

PIBD2038B224
PIBD2039A232
PIBD25401116

Coupon Issue Date

5.750
12.125
3.625
12.125
18.250
10.250
6.250
3.500
6.250
8.000
5.375
4.750
8.625
6.250
9.500
6.875
8.750
12.500
11.250
8.000
9.375
5.875
5.875
5.750
8.500
3.625
9.250
8.000
8.125
7.625
5.250
5.750
6.125
6.500
6.750
4.625

4/12/2018
4/14/2005
9/9/2015
10/20/2005
11/29/2000
1/19/2006
2/14/2019
9/20/2016
10/20/2011
12/7/2006
3/1/2012
5/4/2017
9/6/2007
3/22/2018
12/4/2008
1/10/2019
5/27/2010
7/28/2005
1/26/2006
7/19/2011
10/5/2006
2/2/2012
3/1/2012
9/27/2012
11/29/2007
3/21/2013
11/5/2009
9/30/2010
12/16/2010
9/29/2011
5/18/2017
8/16/2012
10/24/2012
2/22/2018
1/24/2019
9/9/2015

Maturity
4/12/2025
4/14/2025

9/9/2025
10/20/2025
11/29/2025

1/19/2026
2/14/2026
9/20/2026
10/20/2026
12/7/2026

3/1/2027

5/4/2027

9/6/2027

3/22/2028
12/4/2028
1/10/2029
5/27/2030
7/28/2030
1/26/2031
7/19/2031
10/5/2031
2/2/2032
3/1/2032
9/27/2032
11/29/2032
3/21/2033
11/5/2034
9/30/2035
12/16/2035
9/29/2036
5/18/2037
8/16/2037
10/24/2037
2/22/2038
1/24/2039
9/9/2040

Days Years
2230 6.105
2232 6.111
2380 6.516
2421  6.628
2461  6.738
2512  6.877
2538  6.949
2756  7.546
2786  7.628
2834  7.759
2918  7.989
2982 8.164
3107 8.507
3305 9.049
3562 9.752
3599 9.854
4101 11.228
4163 11.398
4345 11.896
4519 12.372
4597 12.586
4717 12914
4745 12.991
4955 13.566
5018 13.739
5130 14.045
5724 15.671
6053 16.572
6130 16.783
6418 17.572
6649 18.204
6739 18.45
6808 18.639
6929 18.971
7265 19.89
7859 21.517

D.Vol(MM)
2,669.08

38.99

1.00
2,781.17
6.00
0.23
10.00
2.50

4,646.86
1,028.00
0.30

1,067.55
1.40
18.80
5.60
52.10

1.50

7.75

100.32

5,305.00
17.29

Traded Time Last Yield W.Ave Yield BVAL Rate

3:20:11 PM

11:58:29 AM

10:57:55 AM
3:57:32 PM
2:11:26 PM

11:29:48 AM

11:14:37 AM

10:30:21 AM

3:57:04 PM
2:56:43 PM
11:28:31 AM

3:33:28 PM
2:54:12 PM
3:05:19 PM
3:02:28 PM
3:58:35 PM

2:27:55 PM

2:57:28 PM

3:06:20 PM

3:56:20 PM
3:05:31 PM

6.1825

6.2500

6.2200
6.1800
6.3500
6.3000
6.3000
6.2500

6.2270

6.2350
6.3500

6.3150
6.4000
6.4000
6.3500

6.3250

6.3650

6.5240

6.5000

6.4400
6.5800

6.1878

6.2172

6.2200
6.1851
6.3583
6.2974
6.3000
6.2500

6.2349

6.2417
6.3500

6.3119
6.4143
6.5204
6.3500

6.3935

6.3650

6.4729

6.5058

6.4587
6.5800

6.185
6.138
6.272
6.153
6.162
6.167
6.179
6.220
6.198
6.166
6.193
6.351
6.436
6.227
6.229
6.242
6.244
6.302
6.228
6.315
6.190
6.211
6.592
6.229
6.226
6.145
6.240
6.273
6.450
6.332
6.366
6.377
6.530
6.399
6.443
6.597



