Global ID

RPTB 0 05/04/22
RPTB 0 05/11/22
RPTB 0 05/18/22
RPTB 0 05/25/22
RPTB 0 06/01/22
RPTB 0 06/08/22
RPTB 0 06/15/22
RPTB 0 06/22/22
RPTB 0 06/29/22

RPGB 4 3/4 07/04/22

RPTB 0 07/06/22
RPTB 0 07/13/22
RPTB 0 07/20/22
RPTB 0 07/27/22

RPGB 4 7/8 08/02/22

RPTB 0 08/03/22
RPTB 0 08/10/22
RPTB 0 08/17/22
RPTB 0 08/24/22
RPTB 0 08/31/22
RPTB 0 09/07/22

RPGB 4 3/4 09/13/22

RPTB 0 09/14/22
RPTB 0 09/21/22
RPTB 0 09/28/22
RPTB 0 10/05/22
RPTB 0 10/12/22

RPGB 12 3/4 10/17/22

RPTB 0 10/19/22
RPTB 0 10/26/22
RPTB 0 11/02/22
RPTB 0 11/09/22
RPTB 0 11/16/22
RPTB 0 11/23/22

Local ID

RPTB 0 05/04/22
RPTB 0 05/11/22
RPTB 0 05/18/22
RPTB 0 05/25/22
RPTB 0 06/01/22
RPTB 0 06/08/22
RPTB 0 06/15/22
RPTB 0 06/22/22
RPTB 0 06/29/22
FXTN 03-24
RPTB 0 07/06/22
RPTB 0 07/13/22
RPTB 0 07/20/22
RPTB 0 07/27/22
FXTN 10-56
RPTB 0 08/03/22
RPTB 0 08/10/22
RPTB 0 08/17/22
RPTB 0 08/24/22
RPTB 0 08/31/22
RPTB 0 09/07/22
FXTN 10-57
RPTB 0 09/14/22
RPTB 0 09/21/22
RPTB 0 09/28/22
RPTB 0 10/05/22
RPTB 0 10/12/22
FXTN 20-03
RPTB 0 10/19/22
RPTB 0 10/26/22
RPTB 011/02/22
RPTB 0 11/09/22
RPTB 011/16/22
RPTB 011/23/22

Domestic No.
PIBL1221E182
PIBL1221E191
PIBL1221E208
PIBL1221E217
PIBL1221F225
PIBL1221F234
PIBL1221F243
PIBL1221F252
PIBL1221F261
PIBD0322G247
PIBL1221G279
PIBL1221G288
PIBL1221G297
PIBL1221G304
PIBD1022H562
PIBL1221H312
PIBL1221H321
PIBL1221H330
PIBL1221H349
PIBL12211357
PIBL12211366
PIBD10221570
PIBL12211375
PIBL12211384
PIBL12211393
PIBL1221J409
PIBL1221)418
PIBD2022J033
PIBL1221)427
PIBL1221J436
PIBL1221K443
PIBL1221KA452
PIBL1221K461
PIBL1221K470

Coupon

12.7500

Issue Date
5/5/2021
5/12/2021
5/19/2021
5/26/2021
6/2/2021
6/9/2021
6/16/2021
6/23/2021
6/30/2021
7/4/2019
7/7/2021
7/14/2021
7/21/2021
7/28/2021
8/2/2012
8/4/2021
8/11/2021
8/18/2021
8/25/2021
9/1/2021
9/8/2021
9/13/2012
9/15/2021
9/22/2021
9/29/2021
10/6/2021
10/13/2021
10/17/2002
10/20/2021
10/27/2021
11/3/2021
11/10/2021
11/17/2021
11/24/2021

Maturity
5/4/2022
5/11/2022
5/18/2022
5/25/2022
6/1/2022
6/8/2022
6/15/2022
6/22/2022
6/29/2022
7/4/2022
7/6/2022
7/13/2022
7/20/2022
7/27/2022
8/2/2022
8/3/2022
8/10/2022
8/17/2022
8/24/2022
8/31/2022
9/7/2022
9/13/2022
9/14/2022
9/21/2022
9/28/2022
10/5/2022
10/12/2022
10/17/2022
10/19/2022
10/26/2022
11/2/2022
11/9/2022
11/16/2022
11/23/2022

Days

16
23
30
37
44
51
58
63
65
72
79
86
92
93
100
107
114
121
128
134
135
142
149
156
163
168
170
177
184
191
198
205

Years
0.01
0.03
0.04
0.06
0.08
0.10
0.12
0.14
0.16
0.17
0.18
0.20
0.22
0.24
0.25
0.26
0.27
0.29
0.31
0.33
0.35
0.37
0.37
0.39
0.41
0.43
0.45
0.46
0.47
0.49
0.50
0.52
0.54
0.56

D.Vol(MM)
12.800000
33.716000
10.500000

0.516000
58.915000
10.000000

1.033000

2.140000

275.933000

9.893000

0.500000
84.297000

120.000000

598.431000
36.040000

4.000000

6.513000
108.000000
2.008000

8.000000

20.500000

141.578000
507.039000

2.000000

Traded Time Last Yield W.Ave Yield BVAL Rate

11:25:27 AM
3:10:14 PM
2:35:56 PM

10:40:58 AM
2:48:53 PM

10:50:26 AM
2:21:11 PM
2:41:12 PM
3:24:55 PM
3:19:25 PM

11:19:08 AM
3:49:43 PM
3:06:26 PM
2:10:43 PM
3:00:59 PM
3:42:11 PM

3:11:44 PM

2:01:45 PM

2:44:50 PM

3:48:34 PM
3:57:39 PM

3:01:38 PM

1.0000
1.5500
1.2000
1.3000
1.0750
1.0300
1.0500
1.4900
1.3000
1.1000
1.1250
1.1755
1.2000
1.2500
1.2500
1.2750

1.3550

1.6000

1.5920

1.5920

1.6050

1.6000

1.0121
1.2006
1.1976
1.3000
1.0516
1.0300
1.0500
1.4900
1.2126
1.2258
1.1250
1.1715
1.2551
1.2292
1.2500
1.2750

1.3550

1.6000

1.5859

1.5939

1.6013

1.6000

1.1732
1.1486
1.0533
1.1100
1.1810
1.1062
1.1461
1.1984
1.4997
1.2137
1.2206
1.2260
1.1785
2.0000
1.2357
1.2100
1.2888
1.3609
1.3500
1.3867
2.0300
1.3868
1.4446
1.4682
1.5237
1.5726
2.1936
1.5893
1.5740
1.6033
1.5911
1.6500
1.5993



Global ID

RPTB 0 11/29/22
RPGB 4 5/8 12/04/22
RPGB 4 12/06/22
RPTB 0 12/07/22
RPTB 0 12/14/22
RPTB 0 01/04/23
RPTB 001/11/23
RPTB 0 01/18/23
RPTB 0 01/25/23
RPTB 0 02/01/23
RPTB 0 02/08/23
RPGB 4 3/8 02/11/23
RPTB 0 02/15/23
RPGB 13 02/20/23
RPTB 0 02/22/23
RPGB 5 1/2 03/08/23
RPTB 0 03/15/23
RPTB 0 03/22/23
RPTB 0 04/05/23
RPTB 0 04/12/23
RPTB 0 04/19/23
RPGB 3 1/2 04/21/23
RPTB 0 04/26/23
RPGB 11 7/8 05/29/23
RPGB 3 1/4 08/15/23
RPGB 2 3/8 09/10/23
RPGB 11 3/8 10/23/23
RPGB 2 3/8 03/09/24
RPGB 6 1/4 03/12/24
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 4 1/4 10/17/24

Local ID

RPTB 011/29/22
RTB 05-11

FXTN 10-58
RPTB 0 12/07/22
RPTB 012/14/22
RPTB 0 01/04/23
RPTB 001/11/23
RPTB 0 01/18/23
RPTB 0 01/25/23
RPTB 0 02/01/23
RPTB 0 02/08/23
RTB 03-10

RPTB 0 02/15/23
FXTN 20-04
RPTB 0 02/22/23
FXTN 05-75
RPTB 0 03/15/23
RPTB 0 03/22/23
RPTB 0 04/05/23
RPTB 0 04/12/23
RPTB 0 04/19/23
FXTN 07-58
RPTB 0 04/26/23
FXTN 20-05

RTB 10-04

FXTN 03-25
FXTN 20-06

RTB 03-11

RTB 05-12

FXTN 07-59
FXTN 20-07
FXTN 20-08
FXTN 10-59
FXTN 05-76

Domestic No.
PIBL1221L488
PIID0522L114
PIBD1022L585
PIBL1221L497
PIBL1221L503
PIBL1222A013
PIBL1222A022
PIBL1222A031
PIBL1222A040
PIBL1222B058
PIBL1222B067
PIID0323B101
PIBL1222B076
PIBD2023B048
PIBL1222B085
PIBD0523C752
PIBL1222C119
PIBL1222C128
PIBL1222D145
PIBL1222D154
PIBL1222D163
PIBD0723D588
PIBL1222D172
PIBD2023E054
PIID1023H046
PIBD03231252
PIBD2023J068
PIID0324C115
PIID0524C129
PIBD0724D595
PIBD2024F075
PIBD2024H086
PIBD1024H595
PIBD0524J)762

Coupon
4.6250
4.0000

4.3750

13.0000

5.5000
3.5000
11.8750
3.2500
2.3750
11.3750
2.3750
6.2500
4.5000
12.3750
12.8750
4.1250
4.2500

Issue Date
12/1/2021
12/4/2017
12/6/2012
12/7/2021
12/15/2021

1/5/2022
1/12/2022
1/19/2022
1/26/2022

2/2/2022

2/9/2022
2/11/2020
2/16/2022
2/20/2003
2/23/2022

3/8/2018
3/16/2022
3/23/2022

4/6/2022
4/13/2022
4/20/2022
4/21/2016
4/27/2022
5/29/2003
8/15/2013
9/10/2020
10/23/2003

3/9/2021
3/12/2019
4/20/2017

6/3/2004

8/5/2004
8/20/2014
10/17/2019

Maturity
11/29/2022
12/4/2022
12/6/2022
12/7/2022
12/14/2022
1/4/2023
1/11/2023
1/18/2023
1/25/2023
2/1/2023
2/8/2023
2/11/2023
2/15/2023
2/20/2023
2/22/2023
3/8/2023
3/15/2023
3/22/2023
4/5/2023
4/12/2023
4/19/2023
4/21/2023
4/26/2023
5/29/2023
8/15/2023
9/10/2023
10/23/2023
3/9/2024
3/12/2024
4/20/2024
6/3/2024
8/5/2024
8/20/2024
10/17/2024

Days
211
216
218
219
226
247
254
261
268
275
282
285
289
294
296
310
317
324
338
345
352
354
359
392
470
496
539
677
680
719
763
826
841
899

Years
0.58
0.59
0.60
0.60
0.62
0.68
0.70
0.72
0.73
0.75
0.77
0.78
0.79
0.81
0.81
0.85
0.87
0.89
0.93
0.95
0.96
0.97
0.98
1.07
1.29
1.36
1.48
1.85
1.86
1.97
2.09
2.26
2.30
2.46

D.Vol(MM)
60.000000
94.000000

2.705000
1.312000
63.853500
201.300000
0.700000
2,057.750000

289.050000

510.150000

602.000000

450.005000

4.500000

6.600000

Traded Time Last Yield W.Ave Yield BVAL Rate

2:55:24 PM
2:39:15 PM
3:02:54 PM
9:33:58 AM
3:07:14 PM
11:43:47 AM
2:11:32 PM
3:23:49 PM
3:22:46 PM
3:41:10 PM
3:33:25 PM
11:45:40 AM
2:33:50 PM

3:48:59 PM

2.5000
2.5450

1.6000

1.8700

2.7400
1.9000

3.0750
2.8500

3.0500
3.1500

2.4972
2.5611

1.5981

1.8700

2.6278
1.8935

3.0022
2.8002

2.9100
3.1500

1.6060
2.4935
2.5412
1.6107
1.5860
1.6243
1.6067
1.6569
1.6610
1.7000
1.6970
2.5252
1.6861
2.4931
1.7000
2.6450
1.7880
1.8084
1.8356
1.8640
1.8633
2.6454
1.8979
2.7145
3.0052
2.8445
3.0190
2.9251
3.0439
3.3919
3.4801
3.6048
3.6362
3.7498



Global ID

RPGB 13 3/4 11/11/24

RPGB 4 1/4 04/07/25
RPGB 5 3/4 04/12/25
RPGB 12 1/8 04/14/25
RPGB 2 5/8 08/12/25
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 1/4 02/14/26
RPGB 3 3/8 04/08/26
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 7/8 03/04/27
RPGB 4 3/4 05/04/27
RPGB 4 5/8 06/02/27
RPGB 8 5/8 09/06/27
RPGB 6 1/4 03/22/28
RPGB 3 5/8 04/22/28
RPGB 3 3/4 08/12/28
RPGB 9 1/2 12/04/28
RPGB 6 7/8 01/10/29
RPGB 8 3/4 05/27/30
RPGB 2 7/8 07/09/30
RPGB 12 1/2 07/28/30
RPGB 11 1/4 01/26/31
RPGB 8 07/19/31
RPGB 4 07/22/31
RPGB 9 3/8 10/05/31
RPGB 4 7/8 01/20/32
RPGB 5 7/8 02/02/32
RPGB 5 7/8 03/01/32

Local ID
FXTN 20-09
FXTN 03-27
FXTN 07-61
FXTN 20-10
RTB 05-13
FXTN 10-60
FXTN 20-11
FXTN 25-01
FXTN 20-12
FXTN 07-62
FXTN 05-77
RTB 10-05
RTB 15-01
FXTN 20-13
RTB 15-02
RTB 05-15
FXTN 10-61
RTB 05-14
FXTN 20-14
FXTN 10-63
FXTN 07-64
FXTN 07-65
FXTN 20-15
FXTN 10-64
FXTN 20-16
FXTN 10-65
FXTN 25-02
FXTN 25-03
FXTN 20-17
FXTN 10-66
FXTN 25-04
FXTN 10-67
FXTN 20-18
RTB 20-01

Domestic No.

PIBD2024K091
PIBD0325D270
PIBD0725D618
PIBD2025D103
PIIDO525H130
PIBD10251608

PIBD2025J116
PIBD2525K015
PIBD2026A122
PIBD0726B627
PIBD0526D772
PI1ID10261057

PIID1526J019

PIBD2026L139
PIID1527C023

PIID0527C159

PIBD1027E617
PIID0O527L140

PIBD20271140

PIBD1028C635
PIBD0728D649
PIBD0728H654
PIBD2028L151
PIBD1029A644
PIBD2030E166
PIBD1030G655
PIBD2530G029
PIBD2531A032
PIBD2031G171
PIBD1031G662
PIBD2531J042
PIBD1032A675
PIBD2032B183
PIID2032C014

Coupon
13.7500
4.2500
5.7500
12.1250
2.6250
3.6250
12.1250
18.2500
10.2500
6.2500
3.3750
3.5000
6.2500
8.0000
5.3750
4.8750
4.7500
4.6250
8.6250
6.2500
3.6250
3.7500
9.5000
6.8750
8.7500
2.8750
12.5000
11.2500
8.0000
4.0000
9.3750
4.8750
5.8750
5.8750

Issue Date
11/11/2004

4/7/2022
4/12/2018
4/14/2005
8/12/2020

9/9/2015
10/20/2005
11/29/2000
1/19/2006
2/14/2019

4/8/2021
9/20/2016
10/20/2011
12/7/2006

3/1/2012

3/4/2022

5/4/2017
12/2/2021

9/6/2007
3/22/2018
4/22/2021
8/12/2021
12/4/2008
1/10/2019
5/27/2010

7/9/2020
7/28/2005
1/26/2006
7/19/2011
7/22/2021
10/5/2006
1/20/2022

2/2/2012

3/1/2012

Maturity
11/11/2024
4/7/2025
4/12/2025
4/14/2025
8/12/2025
9/9/2025
10/20/2025
11/29/2025
1/19/2026
2/14/2026
4/8/2026
9/20/2026
10/20/2026
12/7/2026
3/1/2027
3/4/2027
5/4/2027
6/2/2027
9/6/2027
3/22/2028
4/22/2028
8/12/2028
12/4/2028
1/10/2029
5/27/2030
7/9/2030
7/28/2030
1/26/2031
7/19/2031
7/22/2031
10/5/2031
1/20/2032
2/2/2032
3/1/2032

Days

924
1,071
1,076
1,078
1,198
1,226
1,267
1,307
1,358
1,384
1,437
1,602
1,632
1,680
1,764
1,767
1,828
1,857
1,953
2,151
2,182
2,294
2,408
2,445
2,947
2,990
3,009
3,191
3,365
3,368
3,443
3,550
3,563
3,591

Years
2.53
2.93
2.95
2.95
3.28
3.36
3.47
3.58
3.72
3.79
3.93
4.39
4.47
4.60
4.83
4.84
5.01
5.08
5.35
5.89
5.97
6.28
6.59
6.69
8.07
8.19
8.24
8.74
9.21
9.22
9.43
9.72
9.76
9.83

D.Vol(MM)

419.500000

45.988000
4.000000

4.000000
71.790000
2.000000

360.878000

25.300000
176.220000

1.364000
89.279000
148.000000
1.000000
5.435000

Traded Time Last Yield W.Ave Yield BVAL Rate

3:46:26 PM

3:57:56 PM
2:43:57 PM

11:40:30 AM
3:49:14 PM
11:02:28 AM

3:42:29 PM

3:41:12 PM
2:58:15 PM

3:10:27 PM
11:50:52 AM
3:40:33 PM
10:26:34 AM
11:31:29 AM

4.3750

4.2800
4.4500

4.9000
4.8900

5.1000

5.0100

5.0750

5.9800
5.8000

5.9000
6.0250
6.0300

4.3360

4.3584
4.4500

4.9000
4.8865

5.1000

5.0429

5.0730

5.9213
5.8032

5.9007
6.0250
6.0955

3.7988
4.3810
4.1569
4.1036
4.5422
4.4500
4.4384
4.5084
4.5971
4.8374
4.9000
4.9684
4.9965
5.0738
5.1873
5.0259
5.2760
5.0741
5.3722
5.5294
5.6926
5.7007
5.6554
5.6848
5.8295
5.8033
5.8437
5.8852
5.8891
5.8135
5.9310
5.9414
5.9494
5.9538



Global ID

RPGB 53/409/27/32
RPGB 8 1/2 11/29/32
RPGB 3 5/8 03/21/33
RPGB 9 1/4 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
RPGB 5 1/8 07/15/41

Local ID
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
FXTN 20-24

Domestic No.

PIBD20321195

PIBD2532K057
PIBD2033C206
PIBD2534K062
PIBD25351071
PIBD2535L086
PIBD25361097
PIBD2037E214
PIBD2537H103
PIID2537J015

PIBD2038B224
PIBD2039A232
PIBD25401116
PIBD2041G241

Coupon
5.7500
8.5000
3.6250
9.2500
8.0000
8.1250
7.6250
5.2500
5.7500
6.1250
6.5000
6.7500
4.6250
5.1250

Issue Date
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
7/15/2021

Maturity
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
7/15/2041

Days
3,801
3,864
3,976
4,570
4,899
4,976
5,264
5,495
5,585
5,654
5,775
6,111
6,705
7,014

Years
10.41
10.58
10.89
12.51
13.41
13.62
14.41
15.04
15.29
15.48
15.81
16.73
18.36
19.20

D.Vol(MM)
0.500000

1.000000

0.209000

0.950000

2.000000

Traded Time Last Yield W.Ave Yield BVAL Rate

2:13:43 PM

11:04:50 AM

9:26:54 AM

11:04:02 AM

2:22:12 PM

5.8500

6.1000

6.0000

6.1250

6.2100

5.8500

6.1000

6.0000

6.1250

6.2100

5.9760
5.9815
5.9723
6.0470
6.0798
6.0870
6.1100
6.1514
6.1281
6.1560
6.1653
6.1117
6.0997
6.0800



