GS Board Summary

July 14, 2021
. . . . W. Ave s 3 . High . Close

Global ID Local ID Domestic No. CPN Days | YRS Maturity D. Vol (MM) [Last Yield| Traded Time vid Bid Yield |Offer Yield|Open Yield Yield Low Yield Yield
RPTB 0 07/21/21 RPTB 0 07/21/21 PIBL1220G299 7] 0.02 7/21/2021 14.600000{ 0.850000 3:49:31 PM| 0.743800 0.650000| 0.850000| 0.650000| 0.850000
RPTB 0 07/28/21 RPTB 0 07/28/21 PIBL1220G306 14 0.04 7/28/2021
RPTB 0 08/04/21 RPTB 0 08/04/21 PIBL1220H314 21 0.06 8/4/2021 1.480000{ 0.750000 2:09:41 PM| 0.790200 0.800000| 0.875000| 0.750000| 0.750000
RPTB 0 08/11/21 RPTB 0 08/11/21 PIBL1220H323 28| 0.08 8/11/2021 40.688000| 0.875000 3:50:10 PM| 1.010900 0.800000| 1.315000| 0.800000| 0.875000
RPTB 0 08/18/21 RPTB 0 08/18/21 PIBL1220H332 35| 0.10 8/18/2021 7.600000| 0.900000 3:50:49 PM| 0.900000 0.900000| 0.900000| 0.900000| 0.900000
RPTB 0 08/25/21 RPTB 0 08/25/21 PIBL1220H341 42| 0.2 8/25/2021 27.023000| 0.915000 3:51:24 PM| 0.911300 0.915000| 0.915000] 0.900000| 0.915000
RPTB 0 09/01/21 RPTB 0 09/01/21 PIBL12201359 49 0.13 9/1/2021
RPTB 0 09/08/21 RPTB 0 09/08/21 PIBL12201368 56| 0.15 9/8/2021 8.952000| 1.000000 2:49:39 PM| 1.000000 1.000000{ 1.000000| 1.000000{ 1.000000
RPTB 0 09/15/21 RPTB 0 09/15/21 PIBL0621C015 63 0.17 9/15/2021
RPTB 0 09/22/21 RPTB 0 09/22/21 PIBL12201386 70| 0.19 9/22/2021 147.728400| 1.040000 3:29:35 PM| 1.043700 1.045000{ 1.060000| 1.040000{ 1.040000
RPTB 0 09/29/21 RPTB 0 09/29/21 PIBL12201395 77] _0.21 9/29/2021 389.997000| 1.057500 3:07:50 PM| 1.065900 1.057000{ 1.120000| 1.057000{ 1.057500
RPTB 0 10/06/21 RPTB 0 10/06/21 PIBL1220J401 84| 0.23 10/6/2021 353.249000| 1.045000 3:48:06 PM| 1.061600 1.060500{ 1.087500| 1.025000{ 1.045000
RPTB 0 10/13/21 RPTB 0 10/13/21 PIBL1220J410 91 0.25| 10/13/2021 900.369300| 1.080000 3:22:00 PM| 1.088200 1.074000{ 1.100000| 1.070000{ 1.080000
RPGB 5 3/4 10/20/21 RTB 10-03 PIID1021J039 5.7500 98 0.27 10/20/2021
RPTB 0 10/20/21 RPTB 0 10/20/21 PIBL1220J429 98| 0.27[ 10/20/2021 32.732000{ 1.100000 2:41:34 PM| 1.093000 1.100000{ 1.100000| 1.085000{ 1.100000
RPTB 0 10/27/21 RPTB 0 10/27/21 PIBL1220J438 105 0.29 10/27/2021 43.849000( 1.125000 3:56:02 PM| 1.110800 1.100000/ 1.150000| 1.100000]| 1.125000
RPTB 0 11/03/21 RPTB 0 11/03/21 PIBL1220K445 112 0.31 11/3/2021 303.828800| 1.355000 3:09:49 PM| 1.355700 1.355000{ 1.357500| 1.350000{ 1.355000
RPTB 0 11/10/21 RPTB 0 11/10/21 PIBL1220K454 119  0.33] 11/10/2021 49.792000{ 1.355100 2:56:35 PM| 1.355100 1.355000{ 1.355500| 1.355000{ 1.355100
RPTB 0 11/17/21 RPTB 0 11/17/21 PIBL1220K463 126 0.35| 11/17/2021 2.040000| 1.355000| 10:59:57 AM| 1.355000 1.355000{ 1.355000| 1.355000{ 1.355000
RPGB 5 3/4 11/24/21 FXTN 10-55 PIBD1021K551 5.7500 133 0.36 11/24/2021
RPTB 0 11/24/21 RPTB 0 11/24/21 PIBL1220K472 133[  0.36] 11/24/2021 127.795000| 1.355000 3:07:59 PM| 1.355700 1.355000{ 1.360000| 1.355000{ 1.355000
RPTB 0 12/01/21 RPTB 0 12/01/21 PIBL1220L480 140[ 0.38 12/1/2021 143.806000| 1.355000 3:19:17 PM| 1.367500 1.367500{ 1.367500| 1.355000{ 1.355000
RPTB 0 12/07/21 RPTB 0 12/07/21 PIBL1220L499 146  0.40 12/7/2021 304.609400| 1.370000 3:11:14 PM| 1.369900 1.365000{ 1.370000| 1.385000| 1.367000| 1.370000
RPTB 0 12/15/21 RPTB 0 12/15/21 PIBL1220L505 154 0.42| 12/15/2021 32.966000{ 1.370000 2:47:27 PM| 1.370000 1.370000{ 1.370000| 1.370000{ 1.370000
RPTB 0 12/22/21 RPTB 0 12/22/21 PIBL0621F021 161 0.44| 12/22/2021 4.000000( 1.365000 9:34:54 AM| 1.365000 1.365000{ 1.365000| 1.365000{ 1.365000
RPTB 0 12/29/21 RPTB 0 12/29/21 PIBL0621F030 168 0.46| 12/29/2021 12.164000| 1.362500| 10:46:53 AM| 1.362500 1.362500{ 1.362500| 1.362500] 1.362500
RPTB 0 01/05/22 RPTB 0 01/05/22 PIBL1221A015 175  0.48 1/5/2022 20.901000| 1.300000 3:19:55 PM| 1.367500 1.365100{ 1.400000| 1.300000{ 1.300000
RPTB 0 01/12/22 RPTB 0 01/12/22 PIBL1221A024 182 0.50 1/12/2022 1,056.200000| 1.377500 3:34:13 PM| 1.376700 1.376000/ 1.400000| 1.375000| 1.377500
RPGB 6 3/8 01/19/22  |FXTN 10-54 PIBD1022G545 6.3750 189 0.52 1/19/2022
RPTB 0 01/19/22 RPTB 0 01/19/22 PIBL1221A033 189 0.52 1/19/2022
RPGB 4 01/26/22 FXTN 05-74 PIBD0522A747 4.0000 196 0.54 1/26/2022 244.000000| 1.350000 3:29:12 PM| 1.337500 1.337000{ 1.350000| 1.335000{ 1.350000
RPTB 0 01/26/22 RPTB 0 01/26/22 PIBL1221A042 196 0.54 1/26/2022 0.300000{ 1.377000| 11:07:54 AM| 1.377000 1.377000| 1.377000| 1.377000| 1.377000
RPTB 0 02/02/22 RPTB 0 02/02/22 PIBL1221B050 203 0.56 2/2/2022 1.400000
RPTB 0 02/09/22 RPTB 0 02/09/22 PIBL1221B069 210| 0.58 2/9/2022 77.759000{ 1.500000 3:36:12 PM| 1.441200 1.440000{ 1.500000| 1.440000{ 1.500000
RPTB 0 02/16/22 RPTB 0 02/16/22 PIBL1221B078 217| 0.59 2/16/2022 7.532000( 1.465000| 11:45:40 AM[ 1.465000 1.465000{ 1.465000| 1.465000] 1.465000
RPTB 0 02/23/22 RPTB 0 02/23/22 PIBL1221B087 224| 0.61 2/23/2022 3.140000{ 1.550000 2:41:40 PM| 1.550000 1.550000{ 1.550000| 1.550000{ 1.550000
RPTB 0 03/02/22 RPTB 0 03/02/22 PIBL1221C095 231 0.63 3/2/2022
RPTB 0 03/09/22 RPTB 0 03/09/22 PIBL1221C102 238 0.65 3/9/2022
RPGB 15 03/14/22 FXTN 20-02 PIBD2022C021 15.0000 243 0.67 3/14/2022
RPTB 0 03/16/22 RPTB 0 03/16/22 PIBL1221C111 245 0.67 3/16/2022
RPTB 0 03/23/22 RPTB 0 03/23/22 PIBL1221C120 252|  0.69 3/23/2022 6.600000| 1.450000 3:12:58 PM| 1.450000 1.450000{ 1.450000| 1.450000{ 1.450000
RPTB 0 03/30/22 RPTB 0 03/30/22 PIBL1221C139 259 0.71 3/30/2022
RPTB 0 04/06/22 RPTB 0 04/06/22 PIBL1221D147 266 0.73 4/6/2022
RPTB 0 04/13/22 RPTB 0 04/13/22 PIBL1221D156 273 0.75 4/13/2022 4.000000[ 1.525000 3:26:10 PM| 1.525000 1.525000{ 1.525000| 1.525000{ 1.525000
RPTB 0 04/20/22 RPTB 0 04/20/22 PIBL1221D165 280 0.77 4/20/2022
RPTB 0 04/27/22 RPTB 0 04/27/22 PIBL1221D174 287 0.79 4/27/2022
RPTB 0 05/04/22 RPTB 0 05/04/22 PIBL1221E182 294| 0.81 5/4/2022 94.067000{ 1.575000 2:28:44 PM| 1.575000 1.575000{ 1.575000| 1.575000{ 1.575000
RPTB 0 05/11/22 RPTB 0 05/11/22 PIBL1221E191 301 0.82 5/11/2022
RPTB 0 05/18/22 RPTB 0 05/18/22 PIBL1221E208 308 0.84 5/18/2022
RPTB 0 05/25/22 RPTB 0 05/25/22 PIBL1221E217 315 0.86 5/25/2022
RPTB 0 06/01/22 RPTB 0 06/01/22 PIBL1221F225 322| 0.88 6/1/2022 2.000000| 1.560000| 10:36:01 AM| 1.560000 1.560000{ 1.560000| 1.560000{ 1.560000
RPTB 0 06/08/22 RPTB 0 06/08/22 PIBL1221F234 329 0.90 6/8/2022
RPTB 0 06/15/22 RPTB 0 06/15/22 PIBL1221F243 336 0.92 6/15/2022 0.506000| 1.565000{ 11:03:15 AM| 1.565000 1.565000{ 1.565000| 1.565000] 1.565000
RPTB 0 06/22/22 RPTB 0 06/22/22 PIBL1221F252 343 0.94 6/22/2022
RPTB 0 06/29/22 RPTB 0 06/29/22 PIBL1221F261 350 0.96 6/29/2022 10.124000{ 1.567500 2:35:53 PM| 1.567500 1.560000{ 1.567500| 1.567500| 1.567500| 1.567500
RPGB 4 3/4 07/04/22 __[FXTN 03-24 PIBD0322G247 4.7500 355| 0.97 7/4/2022 1.261000{ 1.600000 3:23:47 PM| 1.569400 1.530000{ 1.600000| 1.530000{ 1.600000
RPTB 0 07/06/22 RPTB 0 07/06/22 PIBL1221G279 357  0.98 7/6/2022 24.854000{ 1.570000 2:25:30 PM| 1.570000 1.570000{ 1.570000| 1.570000{ 1.570000
RPTB 0 07/13/22 RPTB 0 07/13/22 PIBL1221G288 364| 1.00 7/13/2022 156.533000{ 1.590000 3:14:56 PM| 1.590400 1.590000{ 1.595000| 1.590000{ 1.590000
RPGB 4 7/8 08/02/22 _|FXTN 10-56 PIBD1022H562 4.8750 384 1.05 8/2/2022
RPGB 4 3/4 09/13/22 _ |FXTN 10-57 PIBD10221570 4.7500 426 1.17 9/13/2022
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Global ID Local ID Domestic No. CPN Days | YRS Maturity D. Vol (MM) [Last Yield| Traded Time vid Bid Yield |Offer Yield|Open Yield Yield Low Yield Yield
RPGB 12 3/4 10/17/22 |FXTN 20-03 PIBD2022J033 12.7500 460 1.26 10/17/2022
RPGB 4 5/8 12/04/22 _[RTB 05-11 PIID0522L114 4.6250 508 1.39 12/4/2022 215.288000{ 1.800000 3:04:44 PM| 1.750200 1.735000{ 1.800000| 1.735000{ 1.800000
RPGB 4 12/06/22 FXTN 10-58 PIBD1022L585 4.0000 510 1.40 12/6/2022
RPGB 4 3/8 02/11/23 _ [RTB 03-10 P1ID0323B101 4.3750 577| 1.58 2/11/2023 171.200000{ 1.825000 3:36:05 PM| 1.807000 1.790000{ 1.900000| 1.760000{ 1.825000
RPGB 13 02/20/23 FXTN 20-04 PIBD2023B048 13.0000 586| 1.60 2/20/2023
RPGB 5 1/2 03/08/23 |FXTN 05-75 PIBD0523C752 5.5000 602| 1.65 3/8/2023 10.700000{ 1.975000 3:05:24 PM| 1.975000 1.975000{ 1.975000| 1.975000{ 1.975000
RPGB 3 1/2 04/21/23 _[FXTN 07-58 PIBD0723D588 3.5000 646 1.77 4/21/2023 0.300000| 2.190000| 11:24:05 AM| 2.190000 2.190000| 2.190000| 2.190000| 2.190000
RPGB 11 7/8 05/29/23 |FXTN 20-05 PIBD2023E054 11.8750 684 1.87 5/29/2023
RPGB 3 1/4 08/15/23 [RTB 10-04 PIID1023H046 3.2500 762| 2.09 8/15/2023 216.200000| 2.140000 3:44:53 PM| 2.117800 2.150000| 2.150000| 2.080000| 2.140000
RPGB 2 3/8 09/10/23  [FXTN 03-25 PIBD03231252 2.3750 788| 2.16 9/10/2023 300.000000| 1.950000| 10:27:55 AM| 1.950000 1.950000{ 1.950000| 1.950000{ 1.950000
RPGB 11 3/8 10/23/23 |FXTN 20-06 PIBD2023J068 11.3750 831 2.28 10/23/2023
RPGB 2 3/8 03/09/24 [RTB 03-11 P1ID0324C115 2.3750 969| 2.65 3/9/2024| 4,280.470000| 2.360000 3:41:42 PM| 2.363200 2.351000| 2.375000| 2.351000| 2.360000
RPGB 6 1/4 03/12/24 [RTB 05-12 P1ID0524C129 6.2500 972| 2.66 3/12/2024 36.900000| 2.375000 3:45:57 PM| 2.370200 2.420000| 2.420000| 2.365000| 2.375000
RPGB 4 1/2 04/20/24 [FXTN 07-59 PIBD0724D595 4.5000| 1,011 2.77 4/20/2024 1.000000{ 2.450000| 11:33:47 AM[ 2.450000 2.450000| 2.450000| 2.450000| 2.450000
RPGB 12 3/8 06/03/24 |FXTN 20-07 PIBD2024F075 12.3750] 1,055 2.89 6/3/2024
RPGB 12 7/8 08/05/24 |FXTN 20-08 PIBD2024H086 12.8750] 1,118 3.06 8/5/2024
RPGB 4 1/8 08/20/24 [FXTN 10-59 PIBD1024H595 4.1250| 1,133] 3.10 8/20/2024 8.500000| 2.500000| 11:59:33 AM| 2.500000 2.500000| 2.500000| 2.500000| 2.500000
RPGB 4 1/4 10/17/24 __[FXTN 05-76 PIBD0524J762 4.2500| 1,191 3.26] 10/17/2024 176.000000{ 2.395000 3:45:39 PM| 2.397800 2.400000| 2.400000| 2.390000| 2.395000
RPGB 13 3/4 11/11/24 |FXTN 20-09 PIBD2024K091 13.7500] 1,216 3.33 11/11/2024
RPGB 5 3/4 04/12/25 _|FXTN 07-61 PIBD0725D618 5.7500| 1,368| 3.75 4/12/2025 4.100000| 2.650000 2:44:20 PM| 2.650000 2.650000| 2.650000| 2.650000| 2.650000
RPGB 12 1/8 04/14/25 |FXTN 20-10 PIBD2025D103 12.1250{ 1,370 3.75 4/14/2025
RPGB 2 5/8 08/12/25 [RTB 05-13 PIID0525H130 2.6250] 1,490| 4.08 8/12/2025| 1,910.745000| 2.635000 3:55:03 PM| 2.644300 2.625000| 2.650000| 2.615000| 2.635000
RPGB 3 5/8 09/09/25 |FXTN 10-60 PIBD10251608 3.6250| 1,518| 4.16 9/9/2025 72.578000| 2.700000 2:33:45 PM| 2.700000 2.625000| 2.700000| 2.625000| 2.700000
RPGB 12 1/8 10/20/25 [FXTN 20-11 PIBD2025J116 12.1250] 1,559 4.27 10/20/2025
RPGB 18 1/4 11/29/25 [FXTN 25-01 PIBD2525K015 18.2500] 1,599 4.38 11/29/2025
RPGB 10 1/4 01/19/26 |FXTN 20-12 PIBD2026A122 10.2500{ 1,650 4.52 1/19/2026
RPGB 6 1/4 02/14/26 __[FXTN 07-62 PIBD0726B627 6.2500| 1,676] 4.59 2/14/2026 1.010000{ 2.782500| 11:58:03 AM[ 2.783200 2.850000| 2.850000| 2.782500| 2.782500
RPGB 3 3/8 04/08/26 _ [FXTN 05-77 PIBD0526D772 3.3750] 1,729| 4.73 4/8/2026 550.200000| 2.880000 3:54:18 PM| 2.887500 2.880000| 2.925000| 2.880000| 2.880000
RPGB 3 1/2 09/20/26 _ [RTB 10-05 P1ID10261057 3.5000] 1,894| 5.19 9/20/2026 88.900000| 3.325000 3:49:51 PM| 3.308500 3.295000| 3.362500| 3.295000| 3.325000
RPGB 6 1/4 10/20/26 __[RTB 15-01 PIID1526J019 6.2500] 1,924| 5.27[ 10/20/2026 1.000000{ 3.400000 3:50:09 PM| 3.400000 3.400000| 3.400000| 3.400000| 3.400000
RPGB 8 12/07/26 FXTN 20-13 PIBD2026L139 8.0000| 1,972 5.40 12/7/2026
RPGB 5 3/8 03/01/27 _ [RTB 15-02 P1ID1527C023 5.3750] 2,056| 5.63 3/1/2027 0.380000| 3.525000 2:15:46 PM| 3.525000 3.525000| 3.525000| 3.525000| 3.525000
RPGB 4 3/4 05/04/27 _|FXTN 10-61 PIBD1027E617 4.7500| 2,120| 5.80 5/4/2027 636.220000| 3.255000 3:56:21 PM| 3.263400 3.200000{ 3.260000| 3.300000{ 3.250000| 3.255000
RPGB 8 5/8 09/06/27 _ [FXTN 20-14 PIBD20271140 8.6250| 2,245| 6.15 9/6/2027 1.400000{ 3.550000 2:57:04 PM| 3.550000 3.550000| 3.550000| 3.550000| 3.550000
RPGB 6 1/4 03/22/28 [FXTN 10-63 PIBD1028C635 6.2500] 2,443| 6.69 3/22/2028| 1,010.000000| 3.510000| 10:34:55 AM| 3.527800 3.528000| 3.528000| 3.510000| 3.510000
RPGB 3 5/8 04/22/28 [FXTN 07-64 PIBD0728D649 3.6250| 2,474| 6.77 4/22/2028 643.310000| 3.690000 3:42:12 PM| 3.675600 3.600000{ 3.650000| 3.700000{ 3.640000| 3.690000
RPGB 9 1/2 12/04/28 _ |FXTN 20-15 PIBD2028L 151 9.5000| 2,700 7.39 12/4/2028
RPGB 6 7/8 01/10/29  [FXTN 10-64 PIBD1029A644 6.8750| 2,737| 7.49 1/10/2029 4.700000| 3.780000 2:10:07 PM| 3.788500 3.800000| 3.800000| 3.780000| 3.780000
RPGB 8 3/4 05/27/30 __[FXTN 20-16 PIBD2030E166 8.7500| 3,239| 8.87 5/27/2030
RPGB 2 7/8 07/09/30 _ [FXTN 10-65 PIBD1030G655 2.8750| 3,282] 8.99 7/9/2030 189.700000{ 3.700000 3:37:53 PM| 3.754900 3.795000| 3.795000| 3.700000| 3.700000
RPGB 12 1/2 07/28/30 [FXTN 25-02 PIBD2530G029 12.5000{ 3,301 9.04 7/28/2030
RPGB 11 1/4 01/26/31 |FXTN 25-03 PIBD2531A032 11.2500] 3,483 9.54 1/26/2031
RPGB 8 07/19/31 FXTN 20-17 PIBD2031G171 8.0000| 3,657| 10.01 7/19/2031 9.100000| 3.875000 2:17:28 PM| 3.875000 3.875000| 3.875000| 3.875000| 3.875000
RPGB 9 3/8 10/05/31 _ [FXTN 25-04 PIBD2531J042 9.3750| 3,735| 10.23 10/5/2031
RPGB 5 7/8 02/02/32 __[FXTN 20-18 PIBD2032B183 5.8750| 3,855| 10.55 2/2/2032
RPGB 5 7/8 03/01/32__[RTB 20-01 P1ID2032C014 5.8750| 3,883| 10.63 3/1/2032 0.160000| 4.075000| 11:58:55 AM| 4.075000 4.075000| 4.075000| 4.075000| 4.075000
RPGB 5 3/4 09/27/32 _ |FXTN 20-19 PIBD20321195 5.7500| 4,093| 11.21 9/27/2032
RPGB 8 1/2 11/29/32 |FXTN 25-05 PIBD2532K057 8.5000| 4,156| 11.38 11/29/2032
RPGB 3 5/8 03/21/33 __|FXTN 20-20 PIBD2033C206 3.6250| 4,268| 11.69 3/21/2033 460.000000| 4.270000 9:39:00 AM| 4.270000 4.270000| 4.270000| 4.270000| 4.270000
RPGB 9 1/4 11/05/34  |FXTN 25-06 PIBD2534K062 9.2500| 4,862| 13.31 11/5/2034
RPGB 8 09/30/35 FXTN 25-07 PIBD25351071 8.0000| 5,191| 14.21 9/30/2035
RPGB 8 1/8 12/16/35  |FXTN 25-08 PIBD2535L086 8.1250| 5,268| 14.42 12/16/2035
RPGB 7 5/8 09/29/36 _ |FXTN 25-09 PIBD25361097 7.6250| 5,556| 15.21 9/29/2036
RPGB 5 1/4 05/18/37 _ [FXTN 20-21 PIBD2037E214 5.2500| 5,787| 15.84 5/18/2037
RPGB 5 3/4 08/16/37 __[FXTN 25-10 PIBD2537H103 5.7500| 5,877| 16.09 8/16/2037 4.900000
RPGB 6 1/8 10/24/37 __[RTB 25-01 P1ID2537J015 6.1250] 5,946| 16.28| 10/24/2037 9.200000| 4.900000| 11:38:05 AM| 4.885900 4.625000] 4.880000| 4.950000{ 4.880000| 4.900000
RPGB 6 1/2 02/22/38 |FXTN 20-22 PIBD2038B224 6.5000| 6,067| 16.61 2/22/2038
RPGB 6 3/4 01/24/39 _ [FXTN 20-23 PIBD2039A232 6.7500| 6,403| 17.53 1/24/2039 12.600000{ 4.950000 2:35:09 PM| 4.950000 4.800000] 4.950000| 4.950000{ 4.950000| 4.950000
RPGB 4 5/8 09/09/40  [FXTN 25-11 PIBD25401116 4.6250| 6,997| 19.16 9/9/2040 460.500000| 4.850000 3:51:08 PM| 4.856100 4.860000] 4.855000| 4.860000] 4.830000| 4.850000
RPGB 5 1/8 07/15/41 _ [FXTN 20-24 PIBD2041G241 5.1250| 7,306] 20.00 7/15/2041 731.000000| 4.900000 3:39:24 PM| 5.124700 5.125000| 5.125000| 4.900000| 4.900000




