BSP Board Summary

December 21, 2020

Global ID Local ID DomesticNo. | CPN | Days | YRS | Maturity | D.Vol (MM) |Last Yield| Traded Time w;{:;"e Bid Yield |Offer Yield|Open Yield |Y-IilegI: Low Yield ?{'i:f:
BSPBIL O 12/22/20 __|BSPL 0 12/22/2020 _|BSPT0120K004 1] 0.00] 12/22/2020
BSPBIL0 12/29/20 __|BSPL 0 12/29/2020 _|BSPT0120L001 8] 0.02] 12/29/2020
BSPBIL 0 01/05/21 __|BSPL 0 01/05/2021 _|BSPT0120L002 15| _0.04] _ 1/5/2021
BSPBIL0 01/12/21 __|BSPL 0 01/12/2021_|BSPT0120L003 22] _0.06] _ 1/12/2021
BSPBIL0 01/19/21 __|BSPL 0 01/19/2021 _|BSPT0120L004 29] _0.08] __1/19/2021




