SECTION 1-A

This section reflects publicly traded corporate debt instruments (mostly long term) originally issued at a discount after May 27, 1969,

and before January 1, 1985.

after 1984.

CAUTION: The following OID information supersedes previously published information.

rounding or updated information.

Numbers may vary from previous editions because of

Debt instruments which matured or were entirely called before 2022 are not included. See Section I-B for corporate discount debt instruments issued

Daily OID Per $1,000 of Maturity Value for

OID Per $1,000 of
Maturity Value for

Maturity Issue Price Annual Stated Total OID Each Accrual Period Calendar Year
Name of Issuer cusIpP Issue Date bate W Interest Rate to 1/1/21
2022 1st 2022 2nd 2023 2023 2nd
Period 1st Period 2022 2023
Sallie Mae 863871AM1 10/03/84 10/03/22 2.734 0.000 904 .57 0.247599 68.09




SECTION I1-B

This section reflects publicly traded corporate debt instruments (mostly long term) originally issued at a discount after December 31, 1984.
See Section I-A for corporate discount debt instruments

Debt instruments which matured or were entirely called before 2022 are not included.

issued before 1985.

CAUTION: The following OID information supersedes previously published information.

rounding or updated information.

Numbers may vary from previous editions because of

Al Dailly OID Per $1,000 of Waturity Value for Each Moa'furpiet; fg’louio fc’ofr
Issue Total Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date Price Stated Yield OID to Calendar vear
) Interest 1/1/22
Rate 2022_lst 2022_2nd 2022 3rd 2023_2nd 2023_3rd 2022 2023
Period Period 2023 1st Period Period

ABILENE TEX INDPT SCH DI 003464MH4 07/23/2020 02/15/2026 91.448 0.000 1.6140 21.41 0.041705 0.042041 0.042381 0.042723 0.043067 15.17 15.41
ABILENE TEX INDPT SCH DI 003464MG6 07/23/2020 02/15/2025 94.017 0.000 1.3572 18.48 0.035956 0.036200 0.036445 0.036693 0.036942 13.05 13.23
ACADEMY TEX INDPT SCH DI 004014GQ3 05/05/2021 08/15/2028 85.895 0.000 2.0999 11.86 0.050396 0.050925 0.051460 0.052000 0.052546 18.38 18.77
ACADEMY TEX INDPT SCH DI 004014GR1 05/05/2021 08/15/2029 83.776 0.000 2.1498 11.85 0.050328 0.050869 0.051416 0.051968 0.052527 18.36 18.76
ALEDO TEX INDPT SCH DIST 014464XP1 02/04/2021 02/15/2025 96.817 0.000 0.8042 7.09 0.021719 0.021806 0.021894 0.021982 0.022070 7.86 7.92
ALEDO TEX INDPT SCH DIST 014464XQ9 02/04/2021 02/15/2026 94.773 0.000 1.0700 9.23 0.028329 0.028481 0.028633 0.028786 0.028940 10.27 10.38
ALEDO TEX INDPT SCH DIST 014464XS5 02/04/2021 02/15/2027 93.206 0.000 1.1701 9.93 0.030482 0.030661 0.030840 0.031020 0.031202 11.05 11.18
ALEDO TEX INDPT SCH DIST 014464XL0 02/04/2021 02/15/2022 99.702 0.000 0.2898 2.63 0.008038 0.35

ALEDO TEX INDPT SCH DIST 014464XM8 02/04/2021 02/15/2023 99.169 0.000 0.4114 3.71 0.011357 0.011380 0.011404 4.10 0.50
ALEDO TEX INDPT SCH DIST 014464XN6 02/04/2021 02/15/2024 98.040 0.000 0.6542 5.83 0.017879 0.017937 0.017996 0.018055 0.018114 6.46 6.51
ALLEN TEX INDPT SCH DIST 018106UW2 05/27/2021 02/15/2027 91.292 0.000 1.5999 8.70 0.040713 0.041039 0.041367 0.041698 0.042032 14.80 15.04
ALLEN TEX INDPT SCH DIST 018106UVv4 05/27/2021 02/15/2026 94.159 0.000 1.2800 7.18 0.033571 0.033786 0.034002 0.034220 0.034439 12.18 12.34
ALTERYX INC 02156BAA1 05/18/2018 06/01/2023 98.000 0.500 0.9072 14.28 0.011158 0.011209 0.011259 4.03 1.69
ALTERYX INC 02156BAB9 05/18/2018 06/01/2023 98.000 0.500 0.9072 14.28 0.011158 0.011209 0.011259 4.03 1.69
ALVARADO TEX INDPT SCH D 022357H67 10/28/2020 02/15/2029 87.333 0.000 1.6390 16.92 0.040281 0.040611 0.040944 0.041279 0.041618 14.65 14.89
ALVARADO TEX INDPT SCH D 022357H75 10/28/2020 02/15/2030 85.130 0.000 1.7390 17.51 0.041695 0.042057 0.042423 0.042792 0.043164 15.17 15.44
ALVARADO TEX INDPT SCH D 022357H42 10/28/2020 02/15/2027 92.609 0.000 1.2230 13.37 0.031768 0.031963 0.032158 0.032355 0.032553 11.52 11.67
ALVARADO TEX INDPT SCH D 022357H59 10/28/2020 02/15/2028 89.415 0.000 1.5390 16.26 0.038695 0.038993 0.039293 0.039596 0.039900 14.07 14.28
ALVARADO TEX INDPT SCH D 022357H26 10/28/2020 02/15/2025 96.321 0.000 0.8741 9.93 0.023551 0.023654 0.023758 0.023862 0.023966 8.53 8.60
ALVARADO TEX INDPT SCH D 022357H34 10/28/2020 02/15/2026 94.240 0.000 1.1230 12.49 0.029662 0.029828 0.029996 0.030164 0.030333 10.75 10.87
AMARILLO TEX INDPT SCH D 023051YV1 10/14/2020 02/01/2024 97.347 0.000 0.8171 9.69 0.022239 0.022330 0.022421 0.022513 0.022604 8.05 8.12
AMARILLO TEX INDPT SCH D 023051YW9 10/14/2020 02/01/2025 96.350 0.000 0.8671 10.18 0.023368 0.023469 0.023571 0.023673 0.023775 8.46 8.53
AMARILLO TEX INDPT SCH D 023051YU3 10/14/2020 02/01/2023 98.612 0.000 0.6093 7.31 0.016772 0.016823 0.016874 6.06 0.51
ANHEUSER-BUSCH COMPANIES UOO323AE2 11/13/2018 02/01/2036 93.636 4.700 5.2667 7.78 0.007408 0.007603 0.007803 0.008009 0.008220 2.76 2.91
ANHEUSER-BUSCH COMPANIES UO0323AD4 11/13/2018 02/01/2026 96.122 3.650 4.2802 15.40 0.014468 0.014778 0.015094 0.015417 0.015747 5.36 5.59
ANHEUSER-BUSCH COMPANIES 03522AAD2 11/13/2018 02/01/2026 96.122 3.650 4.2802 15.40 0.014468 0.014778 0.015094 0.015417 0.015747 5.36 5.59
ANHEUSER-BUSCH COMPANIES 03522AAEQ 11/13/2018 02/01/2036 93.636 4.700 5.2667 7.78 0.007408 0.007603 0.007803 0.008009 0.008220 2.76 2.91
ARGYLE TEX INDPT SCH DIS 040319L52 10/14/2020 08/15/2030 84.028 0.000 1.7770 18.25 0.042095 0.042469 0.042846 0.043227 0.043611 15.32 15.60
ARGYLE TEX INDPT SCH DIS 040319L29 10/14/2020 08/15/2025 95.120 0.000 1.0371 12.02 0.027642 0.027785 0.027929 0.028074 0.028220 10.02 10.12
ARGYLE TEX INDPT SCH DIS 040319L45 10/14/2020 08/15/2027 91.280 0.000 1.3390 14.92 0.034333 0.034563 0.034795 0.035028 0.035262 12.46 12.63
ARGYLE TEX INDPT SCH DIS 040319L37 10/14/2020 08/15/2026 92.991 0.000 1.2489 14.17 0.032599 0.032803 0.033007 0.033214 0.033421 11.83 11.98
ARLINGTON TEX INDPT SCH 0418265M6 07/30/2020 02/15/2024 95.925 0.000 1.1781 16.13 0.031778 0.031965 0.032154 0.032343 0.032534 11.53 11.66
Amgen Inc. 031162AK6 03/01/2005 03/01/2032 72.947 VARIES 4_4730 804 .96 0.186079 0.190042 0.194071 0.198191 0.202402 68.66 71.61
Argentina, Republic 040114GBO 07/21/2000 07/21/2030 80.144 10.250 12.8670 65.17 0.023664 0.025186 0.026807 0.028531 0.030367 9.30 10.53
BANK OF MONTREAL 06368GZ83 08/31/2022 02/28/2030 100.000 0.000 4.0770 0.113250 0.115533 0.117888 13.70 41.75
BANK OF MONTREAL 06368GYR2 09/06/2022 09/08/2026 100.000 0.000 4.2130 0.117028 0.117055 0.119521 0.122039 13.46 43.15
BANK OF MONTREAL 06368GYS0O 08/31/2022 08/31/2026 100.000 0.000 4.1370 0.114917 0.117267 0.119720 13.90 42.38
BANK OF MONTREAL 06368GYT8 09/06/2022 09/08/2026 100.000 0.000 4.2130 0.117028 0.117055 0.119521 0.122039 13.46 43.15
BANK OF MONTREAL 06368GYQ4 08/31/2022 08/31/2026 100.000 0.000 4.1370 0.114917 0.117267 0.119720 13.90 42.38
BANK OF MONTREAL 06374VAK2 10/31/2022 04/30/2024 100.000 0.000 5.4470 0.151306 0.155426 0.159659 9.23 55.72
BANK OF MONTREAL 06374VALO 10/31/2022 04/30/2024 100.000 0.000 5.4470 0.151306 0.155426 0.159659 9.23 55.72
BANK OF MONTREAL 06374VSD4 09/22/2022 09/23/2024 100.000 0.000 4_1550 0.115417 0.117828 0.120276 11.43 42 .46
BANK OF MONTREAL 06374VAV8 11/01/2022 05/01/2024 100.000 0.000 5.3340 0.148167 0.152118 0.156175 8.89 54 .53

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for

Issue Total Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
[ Rate /1722t 5092 1st | 2022 2nd | 2022 3rd | 2023 2nd | 2023 3rd 2022 2023
Period Period 2023 1st Period Period

BANK OF MONTREAL 06374VAW6 11/01/2022 05/01/2024 100.000 0.000 5.3340 0.148167 0.152118 0.156175 8.89 54.53
BANK OF MONTREAL 06374VAX4 10/31/2022 10/30/2026 100.000 0.000 5.4140 0.150389 0.154460 0.158641 9.17 55.38
BANK OF MONTREAL 06374VBR6 11/02/2022 12/04/2023 100.000 0.000 5.3340 0.148167 0.148869 0.152840 8.76 50.29
BANK OF MONTREAL 06374V3V6 09/06/2022 09/13/2023 100.000 0.000 4.3830 0.121750 0.121854 0.124524 14.01 31.19
BANK OF MONTREAL 06374V4TO 09/07/2022 09/05/2025 100.000 0.000 4.2850 0.119028 0.121550 0.124154 13.57 43.90
BANK OF MONTREAL 06374V4S2 09/20/2022 09/22/2025 100.000 0.000 4.0706 0.113072 0.113098 0.115400 0.117748 11.42 41.59
BARCLAYS BANK PLC 06748Xv81 09/23/2022 09/25/2025 100.000 0.000 5.6800 0.157778 0.157828 0.162310 0.166919 15.47 58.50
BBVA GLOBAL SECURITIES, B.V. 05552WLK4 11/22/2022 11/22/2024 100.000 0.000 5.5616 0.154489 0.158785 0.163200 6.03 56.73
BEMIS COMPANY INC 081437AQ8 06/13/2019 09/15/2026 95.210 3.100 3.8632 15.35 0.017509 0.017847 0.018192 0.018543 0.018902 6.44 6.69
BETHEL OHIO LOC SCH DIST 086851DE9 07/28/2020 11/01/2025 92.621 0.000 1.4630 19.45 0.038336 0.038617 0.038899 0.039184 0.039470 13.89 14.09
BETHEL OHIO LOC SCH DIST 086851DD1 07/28/2020 11/01/2024 94.579 0.000 1.3130 17.81 0.035068 0.035298 0.035530 0.035763 0.035998 12.69 12.86
BETHEL OHIO LOC SCH DIST 086851DC3 07/28/2020 11/01/2023 96.513 0.000 1.0921 15.10 0.029684 0.029846 0.030009 0.030172 10.73 9.03
BETHEL OHIO LOC SCH DIST 086851DB5 07/28/2020 11/01/2022 97.741 0.000 1.0142 14.20 0.027888 0.028030 8.39

BIOMARIN PHARMACEUT ICAL 09061GAH4 08/11/2017 08/01/2024 98.000 0.599 0.8955 12.44 0.008019 0.008055 0.008091 0.008128 0.008164 2.90 2.93
BLACKSTONE MORTGAGE TRUS 09257WAC4 03/27/2018 03/15/2023 98.500 4.750 5.0956 11.01 0.008903 0.009130 0.009362 3.29 0.69
BOFA Finance LLC 097097166 11/29/2017 11/25/2022 100.000 0.000 2.7075 116.26 0.083727 0.084860 27.33

BOFA Finance LLC 09709TWV9 11/27/2019 11/25/2022 100.000 0.000 1.9000 40.41 0.054806 0.055327 17.85

BOFA Finance LLC 09709T5W7 07/30/2021 07/30/2031 100.000 VARIES 2.1299 8.93 0.059165 0.058908 0.058648 0.058385 0.058119 21.17 20.99
BOFA Finance LLC 09709T5V9 07/29/2021 07/29/2036 100.000 VARIES 2.5499 10.77 0.070829 0.069785 0.068727 0.068790 0.068853 24.99 24.77
BOFA Finance LLC 09709T5X5 08/03/2021 08/03/2031 100.000 VARIES 2.1400 8.80 0.059443 0.059039 0.058630 0.058672 0.058713 21.21 21.13
BOFA Finance LLC 09709T6D8 10/19/2021 10/19/2041 100.000 VARIES 2.9997 6.00 0.083326 0.081660 0.079968 0.080034 0.080101 29.46 28.81
BOFA Finance LLC 09709T6F3 11/17/2021 11/17/2031 100.000 VARIES 2.6999 3.30 0.074998 0.074511 0.074017 0.074065 0.074115 26.87 26.66
BOFA Finance LLC 09709TGH8 09/28/2018 03/28/2023 100.000 0.000 3.6451 124 .95 0.112844 0.114900 0.116994 41.38 10.18
BOFA Finance LLC 09709T6E6 11/12/2021 11/12/2036 100.000 VARIES 2.6670 3.63 0.074084 0.073220 0.072344 0.072396 0.072448 26.43 26.06
BOFA Finance LLC 09709T6B2 09/24/2021 09/24/2031 100.000 VARIES 2.3499 6.33 0.065276 0.064737 0.064192 0.064247 0.064302 23.30 23.13
BOFA Finance LLC 09709T6A4 09/30/2021 09/30/2041 100.000 VARIES 3.0153 7.62 0.083759 0.082300 0.080819 0.080877 0.080935 29.62 29.12
BOFA Finance LLC 09709TXD8 11/27/2019 11/28/2024 100.000 0.000 2.3000 49.07 0.066883 0.067652 0.068430 0.069217 0.070013 24.27 24.83
BOFA Finance LLC 09709T6EN6 05/18/2022 05/18/2032 100.000 VARIES 4.7335 0.131485 0.132494 0.133526 0.134582 29.36 47 .97
BOFA Finance LLC 09709TGZ8 06/20/2019 06/18/2024 100.000 0.000 2.5962 67.46 0.076910 0.077908 0.078919 0.079944 0.080981 27.89 28.62
BOFA Finance LLC 09709THH7 01/27/2020 09/01/2022 103.250 0.125 1.7700 35.65 0.052112 0.052542 12.58

BOFA Finance LLC 09709TYU9 01/31/2020 01/31/2023 100.000 0.000 1.7000 33.03 0.048437 0.048848 0.049264 17.64 1.43
BOFA Finance LLC 09709TZV6 02/28/2020 0370272023 100.000 0.000 1.7400 32.43 0.049615 0.050047 0.050482 18.04 3.08
BOFA Finance LLC 09709TJL6 12/27/2018 12/27/2023 100.000 0.000 3.6325 114.49 0.112411 0.114452 0.116531 0.118648 40.85 41.87
BOFA Finance LLC 09709TIM4 01/31/2019 01/26/2024 100.000 0.000 3.3706 102.52 0.101750 0.103465 0.105209 0.106982 0.108785 37.47 38.75
BOFA Finance LLC 09709TJS1 09/28/2018 09/28/2023 100.000 0.000 3.7178 127.57 0.115338 0.117482 0.119666 0.121890 42.31 32.35
BOFA Finance LLC 09709TKK6 11/30/2018 11/30/2023 100.000 0.000 3.7226 120.59 0.115505 0.117654 0.119844 0.122075 42.10 39.83
BOFA Finance LLC 09709TKWO 10/31/2018 10/31/2023 100.000 0.000 3.7689 125.67 0.117101 0.119308 0.121556 0.123846 42.83 36.76
BOFA Finance LLC 09709TMVO 09/28/2018 09/28/2023 100.000 0.000 3.6449 124.95 0.112836 0.114892 0.116986 0.119118 41.38 31.62
BOFA Finance LLC 09710F496 04/29/2022 04/17/2025 100.000 0.000 3.6593 0.101648 0.103384 0.105275 0.107202 24.73 37.84
BOFA Finance LLC 09709UTW8 10/25/2021 10/27/2028 100.000 0.000 1.9500 3.58 0.054172 0.054700 0.055234 0.055772 0.056316 19.66 20.05
BOFA Finance LLC 09709TSN2 05/28/2019 05/26/2022 100.000 0.000 2.7700 73.92 0.082410 11.95

BOFA Finance LLC 09709TSJ1 05/28/2019 05/26/2022 100.000 0.000 2.7700 73.92 0.082409 11.95

BOFA Finance LLC 09709TSW2 05/28/2019 05/26/2022 100.000 0.000 2.7700 73.92 0.082410 11.95

BOFA Finance LLC 09709TSS1 05/28/2019 05/26/2022 100.000 0.000 2.7600 73.64 0.082092 11.90

BOFA Finance LLC 09709TTC5 08/30/2019 0370272023 100.000 0.000 2.0808 49 .56 0.060249 0.060876 0.061509 21.95 3.75
BOFA Finance LLC 09709TTW1 07/31/2019 01/31/2023 100.000 0.000 2.2849 56.52 0.066420 0.067179 0.067946 24.28 1.97
BOFA Finance LLC 09709TUA7 07/31/2019 01/31/2024 100.000 0.000 2.3707 58.69 0.069031 0.069849 0.070677 0.071515 0.072363 25.25 25.85
BOFA Finance LLC 097098297 02/28/2019 02/28/2025 100.000 0.000 3.3423 98.80 0.100865 0.102550 0.104264 0.106006 0.107778 37.03 38.28
BOFA Finance LLC 09709TVC2 09/18/2019 09/16/2022 100.000 0.000 2.2021 51.36 0.063901 0.064604 16.42

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each
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BOFA Finance LLC 09709TED9 04/10/2018 05/01/2023 100.000 0.250 3.1425 122.69 0.096718 0.098129 0.099562 35.24 11.95
BP CAPITAL MARKETS AMERI 10373QAZ3 12/14/2018 04/14/2027 97.935 3.588 3.8804 6.80 0.006574 0.006701 0.006831 0.006964 0.007099 2.41 2.50
BP CAPITAL MARKETS AMERI 10373QAV2 12/14/2018 01/16/2027 94.278 3.017 3.8468 19.52 0.018692 0.019052 0.019418 0.019792 0.020173 6.91 7.18
BP CAPITAL MARKETS AMERI 10373QAT7 12/14/2018 05/04/2026 95.741 3.119 3.7851 16.16 0.015630 0.015926 0.016227 0.016534 0.016847 5.71 5.93
BRAZOS TEX INDPT SCH DIS 106239FA9 03/23/2021 02/15/2023 99.058 0.000 0.5002 3.83 0.013791 0.013825 0.013860 4.98 0.61
BRENHAM TEX INDPT SCH DI 107133PH7 11/06/2020 02/15/2023 98.422 0.000 0.7003 7.97 0.019250 0.019318 0.019385 6.96 0.85
BRENHAM TEX INDPT SCH DI 107133PG9 11/06/2020 02/15/2022 99.327 0.000 0.5303 6.08 0.014691 0.65

BRENHAM TEX INDPT SCH DI 107133PL8 11/06/2020 02/15/2026 93.491 0.000 1.2799 13.86 0.033569 0.033784 0.034000 0.034218 0.034437 12.18 12.34
BRENHAM TEX INDPT SCH DI 107133PM6 11/06/2020 02/15/2027 91.617 0.000 1.4001 14.86 0.036018 0.036270 0.036524 0.036779 0.037037 13.08 13.26
BRENHAM TEX INDPT SCH DI 107133PN4 11/06/2020 02/15/2028 88.094 0.000 1.7500 17.89 0.043405 0.043785 0.044168 0.044555 0.044944 15.80 16.08
BRENHAM TEX INDPT SCH DI 107133PJ3 11/06/2020 02/15/2024 96.943 0.000 0.9502 10.66 0.025775 0.025898 0.026021 0.026144 0.026269 9.33 9.42
BRENHAM TEX INDPT SCH DI 107133PKO 11/06/2020 02/15/2025 95.621 0.000 1.0501 11.62 0.028120 0.028267 0.028416 0.028565 0.028715 10.19 10.30
BROOKHAVEN N Y LOC DEV C 113168BHO 10/29/2020 10/01/2025 98.910 4.500 4.7509 2.38 0.005776 0.005914 0.006054 0.006198 0.006345 2.13 2.23
BROOKS CNTY TEX INDPT SC 114385FS1 11/26/2019 08/15/2023 91.893 0.000 2.2856 44 .89 0.060668 0.061361 0.062062 0.062771 22.15 14.03
BROOKS CNTY TEX INDPT SC 114385FR3 11/26/2019 08/15/2022 94._401 0.000 2.1295 42.91 0.057913 0.058530 13.08

BRYAN OHIO CITY SCH DIST 117529ER4 02/27/2020 01/01/2024 92.363 0.000 2.0769 35.89 0.055355 0.055355 0.056511 0.056511 20.03 20.45
BRYAN OHIO CITY SCH DIST 117529EQ6 02/27/2020 01/01/2023 94 .597 0.000 1.9619 34.70 0.053445 0.053445 19.33

BUREAU LEE & WHITESIDE C 121158BU2 06/13/2018 12/01/2022 101.635 4.000 3.5768 129.43 0.099765 0.099562 32.89

BURLESON TEX INDPT SCH D 1214034B2 07/01/2020 08/01/2025 90.706 0.000 1.9281 26.50 0.049600 0.050078 0.050561 0.051049 0.051541 18.09 18.44
BURLESON TEX INDPT SCH D 1214034A4 07/01/2020 08/01/2024 92.838 0.000 1.8281 25.70 0.048083 0.048522 0.048966 0.049413 0.049865 17.52 17.84
BURLESON TEX INDPT SCH D 1214033Y3 07/01/2020 08/01/2022 97.135 0.000 1.4000 20.55 0.038350 0.038619 8.10

BURLESON TEX INDPT SCH D 121403320 07/01/2020 08/01/2023 95.342 0.000 1.5529 22.39 0.041822 0.042146 0.042473 0.042803 15.21 8.98
BURLESON TEX INDPT SCH D 1214034C0 07/01/2020 08/01/2026 87.833 0.000 2.1439 28.56 0.053529 0.054103 0.054683 0.055269 0.055862 19.55 19.97
BURLESON TEX INDPT SCH D 1214034E6 07/01/2020 08/01/2028 82.817 0.000 2.3459 29.50 0.055349 0.055999 0.056655 0.057320 0.057992 20.24 20.72
BURLESON TEX INDPT SCH D 1214034D8 07/01/2020 08/01/2027 85.379 0.000 2.2439 29.08 0.054521 0.055133 0.055751 0.056377 0.057009 19.92 20.37
BURLESON TEX INDPT SCH D 1214034F3 07/01/2020 08/01/2029 80.401 0.000 2.4159 29.51 0.055380 0.056048 0.056726 0.057411 0.058104 20.26 20.75
Banco de Galicia 059538AR9 07/19/2016 07/19/2026 100.000 VARIES 8.7499 483.61 0.250475 0.249867 0.249233 0.248571 0.247881 89.86 89.39
Banco de Galicia y Bueno POR66CAA6 07/19/2016 07/19/2026 100.000 VARIES 0.0000 483.61 0.250475 0.249867 0.249233 0.248571 0.247881 89.86 89.39
Bank of America Corp 06048Wz52 10/20/2022 10/20/2027 100.000 0.000 5.3793 0.149425 0.153444 0.157571 10.61 55.09
Bank of America Corp 09709V6D3 10/21/2022 10/20/2025 100.000 0.000 5.4000 0.150000 0.154028 0.158186 10.50 55.31
Bank of America Corp. 06053W359 06/04/2015 05/27/2022 100.000 0.000 2.8843 207.21 0.096459 14.08

Bank of America Corp. 06053W169 04/02/2015 03/25/2022 100.000 0.000 2.7072 198.97 0.089517 7.52

Bank of America Corp. 06048WHN3 09/30/2011 09/30/2031 100.000 VARIES 5.3142 511.60 0.140178 0.140464 0.140759 0.141061 0.141371 50.57 50.78
Bank of America Corp. 06048WZE3 02/06/2019 02/06/2039 100.000 0.000 4.7730 146.79 0.149179 0.152739 0.156384 0.160116 0.163937 55.39 58.07
Bank of America Corp. 06048WGR5 07/14/2011 07/14/2023 100.000 VARIES 5.1475 536.88 0.142805 0.142849 0.142894 0.142940 51.43 27.59
Bank of America Corp. 06048WHFO 08/26/2011 08/26/2031 100.000 VARIES 5.0293 489.72 0.132931 0.133196 0.133467 0.133745 0.134030 47 .97 48.17
Bank of America Corp. 06048WHA1 08/15/2011 08/15/2023 100.000 VARIES 4.7457 491.34 0.131706 0.131734 0.131763 0.131793 47.43 29.52
Bank of America Corp. 06048WG61 12/23/2019 12/23/2049 100.000 0.000 3.6664 76.25 0.109520 0.111528 0.113572 0.115654 0.117775 39.82 41.29
Bank of America Corp. 06048WWY2 06/27/2018 06/27/2028 100.000 VARIES 3.6179 21.16 0.014894 0.015164 0.015438 0.015717 0.016002 5.41 5.61
Bank of America Corp. 06048WWx4 06/13/2018 06/13/2028 100.000 VARIES 3.6250 18.10 0.013262 0.013502 0.013747 0.013996 0.014250 4.83 5.00
Bank of America Corp. 06048WFJ4 03/04/2011 03/04/2031 100.000 VARIES 5.6399 584 .66 0.151306 0.151523 0.151747 0.151976 0.152212 54_56 54.72
Bank of America Corp. 06048WGF1 06/16/2011 06/16/2023 100.000 VARIES 4.8974 515.78 0.136001 0.136013 0.136026 48.96 22.44
Bank of America Corp. 06048WET3 12/15/2010 12/15/2030 100.000 VARIES 5.9911 609.39 0.155440 0.155909 0.156392 0.156890 0.157402 56.06 56.41
Bank of America Corp. 06048WEJ5 11/19/2010 11/19/2030 100.000 VARIES 5.6999 590.93 0.149465 0.149849 0.150244 0.150649 0.151067 53.91 54.20
Bank of America Corp. 06048WVM9 01/30/2018 01/30/2028 100.000 VARIES 3.1591 14.43 0.009722 0.009875 0.010031 0.010190 0.010351 3.57 3.69
Bank of America Corp. 06048WWA4 03/27/2018 03/27/2028 100.000 VARIES 3.7904 142.86 0.105523 0.105507 0.105491 0.105474 0.105457 37.98 37.97
Bank of America Corp. 09709TNJ6 02/28/2019 02/25/2022 100.000 0.000 3.0213 88.98 0.090436 4.88

Bank of America Corp. 06048WUR9 08/25/2017 08/25/2029 100.000 VARIES 1.6609 12.15 0.007565 0.007628 0.007692 0.007755 0.007820 2.75 2.80
Bank of America Corp. 06048WUT5 08/28/2017 08/28/2027 100.000 VARIES 1.7157 15.75 0.009921 0.010006 0.010092 0.010178 0.010266 3.61 3.67

* Called in 2022; reportable OID is computed to call date.
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Bank of America Corp. 06048WEE6 10/14/2010 10/15/2030 100.000 VARIES 5.2017 539.88 0.135633 0.136025 0.136427 0.136840 0.137264 48.96 49.25
Bank of America Corp. 06051GHN2 08/29/2018 12/15/2037 43.329 0.000 4.3817 67.51 0.060835 0.062168 0.063530 0.064922 0.066344 22.18 23.17
Bank of America Corp. 06048WTR1 10/28/2016 10/28/2026 100.000 VARIES 2.1950 14.11 0.007595 0.007679 0.007763 0.007848 0.007934 2.76 2.82
Bank of America Corp. 09709TPQ8 04/02/2019 03/31/2022 100.000 0.000 2.8493 80.85 0.084935 7.56

Bank of America Corp. 06053W888 10/23/2015 10/28/2022 100.000 0.000 2.9889 201.58 0.099240 0.100723 29.74

Bank of America Corp. 06048WB74 08/02/2019 08/02/2049 100.000 0.000 4.1568 104.44 0.125370 0.127975 0.130635 0.133350 0.136122 46.39 48.34
Bank of America Corp. 06048WRV4 10/30/2015 10/30/2025 100.000 VARIES 2.4485 19.97 0.009035 0.009146 0.009258 0.009371 0.009486 3.29 3.37
Bank of America Corp. 06048WRU6 09/30/2015 09/30/2030 100.000 VARIES 2.8047 39.86 0.015884 0.016106 0.016332 0.016561 0.016793 5.80 5.96
Bank of America Corp. 06053U106 02/05/2015 01/28/2022 100.000 0.000 2.5377 190.24 0.083007 2.24

Bank of America Corp. 06053W730 10/01/2015 09/30/2022 100.000 0.000 2.9206 198.80 0.095474 0.096339 26.13

Bank of America Corp. 06048WPF1 10/10/2013 10/10/2033 100.000 VARIES 4.7034 370.27 0.125546 0.125707 0.125871 0.126040 0.126212 45.25 45.37
Bank of America Corp. 06048WPE4 09/23/2013 09/23/2033 100.000 VARIES 4.8735 385.56 0.129980 0.130148 0.130320 0.130496 0.130677 46.86 46.98
Bank of America Corp. 06048WPJ3 12/23/2013 12/23/2033 100.000 VARIES 4.8649 373.98 0.129994 0.130154 0.130319 0.130487 0.130659 46.83 46.95
Bank of America Corp. 06048WPD6 08/30/2013 08/30/2033 100.000 VARIES 4.9958 399.76 0.132141 0.131576 0.132461 0.131902 0.132071 48.17 48.20
Bank of America Corp. 06048WPB0O 08/06/2013 08/06/2033 100.000 VARIES 4.8453 390.15 0.129454 0.129615 0.129779 0.129947 0.130119 46.68 46.80
Bank of America Corp. 06053W649 08/10/2015 08/26/2022 100.000 0.000 3.0325 212.16 0.101042 0.102574 24.02

Bank of America Corp. 06048WPN4 03/20/2014 03/20/2034 100.000 VARIES 4.4527 330.87 0.118505 0.118662 0.118822 0.118987 0.119155 42.72 42.84
Bank of America Corp. 06048WPM6 02/28/2014 02/29/2024 100.000 VARIES 3.7879 289.10 0.103247 0.101827 0.103787 0.102369 0.103775 37.49 37.62
Bank of America Corp. 06048WNZ9 07/11/2013 07/11/2033 100.000 VARIES 5.0043 405.94 0.133585 0.133753 0.133925 0.134101 0.134281 48.18 48.31
Bank of America Corp. 06053M864 02/12/2015 02/26/2027 100.000 0.000 3.3492 257.04 0.115602 0.117538 0.119506 0.121507 0.123542 42.45 43.89
Bank of America Corp. 06048WNH9 11/09/2012 11/09/2022 100.000 VARIES 1.6066 30.21 0.009666 0.009743 2.99

Bank of America Corp. 06048WNK2 12/10/2012 12/10/2022 100.000 VARIES 1.4139 124 .55 0.039016 0.039145 13.25

Bank of America Corp. 06053W458 07/02/2015 06/24/2022 100.000 0.000 3.1925 228.50 0.108878 18.84

Bank of America Corporation 097097661 04/13/2022 10/17/2024 100.000 0.000 3.1000 0.086111 0.086141 0.087476 0.088832 0.090209 22.32 31.94
Bank of America Corporation 09709T6P1 05/31/2022 10/02/2024 100.000 0.000 3.3400 0.092778 0.093828 0.095395 0.096988 19.67 34.34
Bank of America Corporation 09709T6Q9 07/28/2022 07/28/2032 100.000 0.000 4.5700 0.126944 0.129845 0.132812 19.42 47.12
Bank of America Corporation 06048WW30 07/06/2022 07/06/2027 100.000 0.000 4.5900 0.127500 0.130426 0.133419 22.31 47 .46
Bank of America Corporation 09710F660 07/01/2022 06/24/2025 100.000 0.000 4.3100 0.119722 0.122202 0.124835 0.127526 21.57 44 .50
Bank of Montreal 06368GZZ3 08/22/2022 08/22/2025 100.000 0.000 4.0150 0.111528 0.113767 0.116051 14.39 41.14
Bank of Montreal 06368GZK6 08/09/2022 08/11/2025 100.000 0.000 3.7530 0.104250 0.104272 0.106228 0.108222 14.81 38.44
Bank of Montreal 06368GZG5 08/16/2022 08/16/2027 100.000 0.000 3.9460 0.109611 0.111774 0.113979 14.80 40.44
Bank of Montreal 06374VAD8 10/19/2022 04/22/2030 100.000 0.000 5.1600 0.143333 0.143395 0.147095 0.150890 10.32 52.81
Bank of Montreal 06368GXV4 07/29/2022 07/31/2025 100.000 0.000 3.8040 0.105667 0.105678 0.107688 0.109736 16.06 39.02
Bank of Montreal 06368GY27 07/29/2022 07/29/2025 100.000 VARIES 3.7650 0.104583 0.103938 0.103280 15.90 37.34
Bank of Montreal 06374VAS5 10/13/2022 04/03/2025 100.000 0.000 5.2430 0.145639 0.149245 0.153157 11.36 53.74
Bank of Montreal 06368GXH5 07/20/2022 07/22/2024 100.000 0.000 3.9580 0.109944 0.109969 0.112145 0.114364 17.70 40.68
Bank of Montreal 06368GWTO 07/29/2022 07/31/2026 100.000 0.000 3.8220 0.106167 0.106178 0.108207 0.110275 16.14 39.21
Bank of Montreal 06368GWU7 08/01/2022 08/03/2026 100.000 0.000 3.8040 0.105667 0.105689 0.107699 0.109748 15.85 39.01
Bank of Montreal 06368GWG8 07/06/2022 07/05/2024 100.000 0.000 3.7490 0.104139 0.106080 0.108069 18.22 38.53
Bank of Montreal 06368GW78 07/11/2022 07/11/2025 100.000 VARIES 3.8970 0.108250 0.107653 0.107044 18.40 38.66
Bank of Montreal 06374VCY0 11/28/2022 11/28/2025 100.000 0.000 5.3110 0.147528 0.151445 0.155467 4.87 54.08
Bank of Montreal 06374VCZ7 11/30/2022 11/30/2026 100.000 0.000 5.0620 0.140611 0.144170 0.147819 4.36 51.48
Bank of Montreal 06374V2Z8 08/24/2022 08/24/2027 100.000 0.000 4.0600 0.112778 0.115067 0.117403 14.32 41.60
Bank of Montreal 06368GV20 07/01/2022 07/01/2026 100.000 0.000 4.0508 0.114801 0.114801 0.119499 20.25 41.75
Bank of Montreal 06374VE85 11/16/2022 11/16/2026 100.000 0.000 5.4710 0.151972 0.156129 0.160400 6.84 55.84
Bank of Montreal 06374VDY9 11/28/2022 11/28/2025 100.000 0.000 5.3110 0.147528 0.151445 0.155467 4.87 54.08
Bank of Montreal 06374VDL7 11/30/2022 05/31/2024 100.000 0.000 5.5490 0.154139 0.158415 0.162811 4.78 56.53
Bank of Montreal 06374VDN3 12/02/2022 01/02/2024 100.000 0.000 5.6820 0.157833 0.158581 0.163086 4.58 57.89
Bank of Montreal 06374VDM5 11/30/2022 12/29/2023 100.000 0.000 5.6840 0.157889 0.158612 0.163120 4.90 57.59

* Called in 2022; reportable OID is computed to call date.
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Bank of Montreal 06374V4D5 10/03/2022 10/05/2026 100.000 0.000 4.9900 0.138611 0.138650 0.142109 0.145654 12.20 51.14
Bank of Montreal 06374V4E3 09/30/2022 09/30/2026 100.000 0.000 5.2120 0.144778 0.148551 0.152422 13.17 53.49
Bank of Montreal 06374V4F0 10/03/2022 10/05/2026 100.000 0.000 4.9900 0.138611 0.138650 0.142109 0.145654 12.20 51.14
Bank of Montreal 06374VEC6 11/23/2022 11/21/2025 100.000 0.000 5.3400 0.148333 0.152250 0.156315 5.64 54.42
Bank of Montreal 06374V4C7 09/30/2022 09/30/2026 100.000 0.000 5.2120 0.144778 0.148551 0.152422 13.17 53.49
Bank of Montreal 06374VED4 11/23/2022 11/23/2027 100.000 0.000 5.1440 0.142889 0.146564 0.150334 5.43 52.38
Bank of Montreal 06374V5G7 09/30/2022 09/30/2026 100.000 0.000 5.2120 0.144778 0.148551 0.152422 13.17 53.49
Bank of Montreal 06374V5W2 10/13/2022 10/14/2025 100.000 0.000 5.2400 0.145556 0.149390 0.153304 11.35 53.69
Bank of Montreal 06374V5R3 09/20/2022 09/22/2025 100.000 0.000 4.7090 0.130806 0.130840 0.133920 0.137074 13.21 48.27
Bank of Montreal 06374V7J9 10/12/2022 04/14/2025 100.000 0.000 5.2430 0.145639 0.145681 0.149500 0.153419 11.51 53.73
Bank of Montreal 06374V7A8 10/04/2022 10/05/2026 100.000 0.000 5.1600 0.143333 0.147052 0.150846 12.47 52.92
Bank of Nova Scotia 06417P819 11/01/2018 10/25/2024 100.000 0.000 3.9550 132.09 0.123477 0.125919 0.128409 0.130948 0.133538 45.22 47.02
Bank of Nova Scotia 06417P611 12/28/2018 12/20/2024 100.000 0.000 3.9396 124 .55 0.122916 0.125337 0.127806 0.130324 0.132891 44.74 46.52
Bank of Nova Scotia 064159X92 06/16/2021 06/16/2036 100.000 VARIES 2.3423 12.67 0.064200 0.063325 0.063035 0.062867 0.062791 22.94 22.66
Bank of Nova Scotia 06417P124 08/01/2019 07/26/2024 100.000 0.000 2.5003 61.90 0.072967 0.073879 0.074803 0.075738 0.076685 26.72 27.39
Bank of Nova Scotia 06417P538 01/31/2019 01/27/2023 100.000 0.000 3.6098 110.12 0.109622 0.111601 0.113615 40.43 2.95
Bank of Nova Scotia 06417P330 06/06/2019 05/30/2025 100.000 0.000 3.0038 79.64 0.089853 0.091202 0.092572 0.093963 0.095374 32.67 33.66
Barclays Bank PLC 06741TRRO 04/09/2013 04/09/2028 100.000 VARIES 3.5338 256.03 0.080519 0.081941 0.083389 0.084863 0.086347 29.48 30.53
Barclays Bank PLC 06741TRP4 03/28/2013 03/28/2033 100.000 VARIES 3.9300 230.38 0.069777 0.071148 0.072546 0.073972 0.075426 25.62 26.64
Barclays Bank PLC 06746XQ63 10/03/2018 06/30/2023 100.000 0.000 3.9789 136.41 0.125590 0.128088 0.130637 45.67 23.38
Barclays Bank PLC 06748X3E9 02/03/2022 02/03/2027 100.000 0.000 2.2900 0.063611 0.064340 0.065076 0.065821 20.97 23.51
Barclays Bank PLC 06747PSV2 06/03/2020 06/01/2023 100.000 0.000 1.5201 24.19 0.043191 0.043519 0.043850 15.63 6.58
Barclays Bank PLC 06738G8A1 01/30/2020 02/04/2025 104.000 0.000 2.1300 43.18 0.063535 0.064211 0.064895 0.065586 0.066285 23.19 23.69
Barclays Bank PLC 06747MIP2 03/14/2019 03/14/2029 100.000 VARIES 3.5244 14.88 0.013111 0.013342 0.013577 0.013817 0.014060 4.81 4.98
Barclays Bank PLC 06748XDD0 02/28/2022 02/28/2028 100.000 0.000 2.5100 0.069722 0.070597 0.071483 0.072380 21.23 25.79
Barclays Bank PLC 06748XDE8 02/22/2022 02/22/2027 100.000 VARIES 0.7226 0.008961 0.008834 0.008706 0.008738 2.75 3.14
Barclays Bank PLC 06748X3D1 01/31/2022 01/25/2029 100.000 0.000 2.4390 0.067749 0.068552 0.069388 0.070235 22.55 25.09
Barclays Bank PLC 06748X3A7 01/26/2022 01/25/2029 100.000 0.000 2.5200 0.070000 0.070877 0.071770 0.072674 23.59 25.96
Barclays Bank PLC 06747NML5 11/29/2019 11/27/2024 100.000 0.000 2.4500 52.20 0.071442 0.072317 0.073203 0.074100 0.075007 25.94 26.58
Barclays Bank PLC 06748XDC2 03/03/2022 03/04/2027 100.000 0.000 2.4799 0.068891 0.069745 0.070610 0.071485 20.63 25.47
Barclays Bank PLC 06747NMK7 11/29/2019 05/27/2025 100.000 0.000 2.3900 50.89 0.069610 0.070442 0.071284 0.072136 0.072998 25.27 25.87
Barclays Bank PLC 06748X2Z3 01/26/2022 01/26/2027 100.000 0.000 2.2400 0.062222 0.062919 0.063624 0.064336 20.95 23.00
Barclays Bank PLC 06747PBH1 02/28/2020 02/26/2027 100.000 0.000 1.8200 33.94 0.051943 0.052416 0.052893 0.053374 0.053860 18.90 19.25
Barclays Bank PLC 06747PBK4 03/04/2020 03/04/2024 100.000 0.000 1.5201 28.03 0.043194 0.043522 0.043853 0.044186 0.044522 15.69 15.93
Barclays Bank PLC 06747PBJ7 02/28/2020 02/28/2025 100.000 0.000 1.6100 29.98 0.045811 0.046180 0.046552 0.046927 0.047304 16.65 16.92
Barclays Bank PLC 06741UDA9 05/30/2014 05/30/2034 100.000 VARIES 3.8795 246.38 0.083994 0.084438 0.085289 0.086157 0.087041 30.36 30.91
Barclays Bank PLC 06741VXF4 07/06/2017 07/06/2022 100.000 0.000 2.7400 129.85 0.084863 0.086025 15.91

Barclays Bank PLC 06748XTR2 10/05/2022 10/05/2027 100.000 0.000 5.8000 0.161111 0.165783 0.170591 13.86 59.66
Barclays Bank PLC 06747QVE4 01/27/2021 01/27/2028 100.000 0.000 1.4100 13.12 0.039443 0.039721 0.040001 0.040283 0.040567 14.34 14.54
Barclays Bank PLC 06748XTP6 10/05/2022 10/03/2025 100.000 0.000 5.7600 0.160000 0.164557 0.169296 13.76 59.24
Barclays Bank PLC 06747QVF1 01/27/2021 06/26/2026 100.000 0.000 1.2699 11.82 0.035687 0.035914 0.036142 0.036371 0.036602 12.89 13.05
Barclays Bank PLC 06748XTQ4 10/05/2022 10/03/2025 100.000 0.000 5.8100 0.161389 0.166025 0.170848 13.88 59.77
Barclays Bank PLC 06747QVA2 01/29/2021 01/31/2028 100.000 0.000 1.4406 13.33 0.040306 0.040596 0.040888 0.041183 0.041480 14.65 14.86
Barclays Bank PLC 06741VXB3 06/30/2017 06/28/2023 100.000 0.000 2.8299 134.89 0.089192 0.090454 0.091734 32.34 16.24
Barclays Bank PLC 06747A631 04/18/2019 04/21/2022 100.000 0.000 2.8999 80.95 0.086587 9.52

Barclays Bank PLC 06747MJI72 03/11/2019 03/11/2026 100.000 VARIES 3.1873 11.68 0.011331 0.011511 0.011695 0.011881 0.012070 4.15 4.29
Barclays Bank PLC 06741VXA5 06/30/2017 06/27/2024 100.000 0.000 2.9300 139.94 0.092750 0.094108 0.095487 0.096886 0.098305 33.65 34.64
Barclays Bank PLC 06741VG63 01/31/2017 01/31/2022 100.000 0.000 2.9201 153.30 0.092416 2.68

Barclays Bank PLC 06747Q3Z8 07/31/2020 07/30/2027 100.000 0.000 1.8100 25.91 0.051192 0.051655 0.052123 0.052594 0.053070 18.65 18.99

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06747PAX7 03/04/2020 08/31/2023 100.000 0.000 1.5212 28.05 0.043220 0.043545 0.043880 0.044210 15.70 10.55
Barclays Bank PLC 06747PB57 02/07/2020 08/08/2023 100.000 0.000 1.8700 36.01 0.053418 0.053917 0.054421 0.054930 19.46 11.90
Barclays Bank PLC 06746P795 02/05/2018 0270372023 100.000 0.000 3.3800 139.88 0.105555 0.107338 0.109152 38.85 3.49
Barclays Bank PLC 06747MZK5 06/14/2019 06/15/2023 100.000 0.000 2.9300 76.92 0.087535 0.088817 0.090118 31.78 14.78
Barclays Bank PLC 06741VG30 01/27/2017 01/25/2023 100.000 0.000 3.1501 166.53 0.100699 0.102285 0.103896 37.04 2.49
Barclays Bank PLC 06747PAM1 03/04/2020 0370372023 100.000 0.000 1.4900 27.47 0.042319 0.042634 0.042952 15.37 2.66
Barclays Bank PLC 06747QDJ3 08/26/2020 08/26/2026 100.000 0.000 1.4200 19.25 0.040006 0.040290 0.040577 0.040865 0.041155 14.52 14.73
Barclays Bank PLC 06747PRH4 05/20/2020 05/20/2027 100.000 0.000 2.3700 38.77 0.068202 0.069010 0.069828 0.070655 0.071493 24.76 25.36
Barclays Bank PLC 06748XBT7 02/24/2022 02/24/2028 100.000 0.000 2.6500 0.073611 0.074587 0.075575 0.076576 22.72 27.28
Barclays Bank PLC 06748XBU4 02/24/2022 02/24/2027 100.000 0.000 2.4700 0.068611 0.069458 0.070316 0.071185 21.17 25.38
Barclays Bank PLC 067467250 09/06/2018 09/04/2025 100.000 0.000 3.8400 134.62 0.119534 0.121829 0.124168 0.126552 0.128982 43.99 45.69
Barclays Bank PLC 06747MHZ2 04/03/2019 12/30/2022 100.000 0.000 3.2491 92.52 0.098594 0.100196 35.68

Barclays Bank PLC 06744CN72 12/29/2017 12/27/2024 100.000 0.000 3.2100 136.05 0.101261 0.102887 0.104538 0.106216 0.107921 36.76 37.95
Barclays Bank PLC 06747MHY5 03/29/2019 12/29/2023 100.000 0.000 3.3592 96.18 0.102266 0.103984 0.105730 0.107506 37.13 38.17
Barclays Bank PLC 06747QDH7 08/26/2020 08/26/2027 100.000 0.000 1.5300 20.75 0.043153 0.043483 0.043815 0.044151 0.044488 15.68 15.92
Barclays Bank PLC 06744CN80 12/29/2017 12/27/2023 100.000 0.000 3.1400 132.92 0.098781 0.100332 0.101907 0.103507 35.85 36.57
Barclays Bank PLC 06744CMQ1 12/27/2017 12/30/2022 100.000 0.000 3.0300 128.21 0.094949 0.096388 34.35

Barclays Bank PLC 06747W518 08/04/2021 08/03/2028 100.000 0.000 1.6100 6.57 0.044722 0.045080 0.045443 0.045809 0.046177 16.27 16.53
Barclays Bank PLC 06741UBX1 04/30/2014 04/30/2024 100.000 VARIES 3.4912 274.59 0.098836 0.098517 0.098157 0.097790 0.097387 35.48 35.22
Barclays Bank PLC 06747NKX1 10/31/2019 04/28/2023 100.000 VARIES 2.4511 10.82 0.013823 0.013993 0.014164 5.03 1.66
Barclays Bank PLC 06738KTB7 09/30/2011 09/30/2031 100.000 VARIES 5.4570 517.30 0.147096 0.148586 0.150115 0.150893 0.151691 53.50 54.32
Barclays Bank PLC 06747NKZ6 10/31/2019 10/30/2026 100.000 0.000 2.6300 58.34 0.076975 0.077987 0.079013 0.080052 0.081104 28.02 28.76
Barclays Bank PLC 06747MYV2 06/28/2019 06/30/2025 100.000 0.000 3.2000 82.89 0.096247 0.097787 0.099352 0.100942 0.102557 34.93 36.06
Barclays Bank PLC 06747MYU4 07/03/2019 07/03/2024 100.000 0.000 2.9900 76.84 0.088134 0.089452 0.090789 0.092147 0.093524 32.44 33.42
Barclays Bank PLC 06747NL28 10/31/2019 10/31/2023 100.000 0.000 2.3400 51.78 0.068096 0.068893 0.069699 0.070514 24.76 20.99
Barclays Bank PLC 06747NL36 11/05/2019 11/05/2024 100.000 0.000 2.4900 54.81 0.072676 0.073581 0.074497 0.075425 0.076364 26.43 27.09
Barclays Bank PLC 06747MYK6 06/28/2019 12/27/2024 100.000 0.000 3.1200 80.75 0.093633 0.095093 0.096577 0.098083 0.099613 33.98 35.05
Barclays Bank PLC 06741TPR2 03/21/2013 03/21/2033 100.000 VARIES 3.9299 231.25 0.069777 0.071148 0.072546 0.073971 0.075425 25.64 26.66
Barclays Bank PLC 06747MYJ9 06/28/2019 12/27/2024 100.000 0.000 3.1200 80.75 0.093633 0.095093 0.096577 0.098083 0.099614 33.98 35.05
Barclays Bank PLC 06741VEJ7 12/30/2016 12/29/2023 100.000 0.000 3.3400 180.24 0.109480 0.111308 0.113167 0.115057 39.75 40.85
Barclays Bank PLC 067387HW3 03/28/2014 03/28/2024 100.000 0.000 3.5500 313.96 0.128394 0.130673 0.132993 0.135354 0.137756 47 .06 48.75
Barclays Bank PLC 06747NKC7 11/05/2019 10/31/2022 100.000 0.000 2.3021 50.59 0.066923 0.067693 20.15

Barclays Bank PLC 067387HZ6 04/10/2014 04/10/2024 100.000 0.000 3.6100 318.41 0.131142 0.133509 0.135919 0.138372 0.140870 48.02 49.77
Barclays Bank PLC 06747PQL6 05/19/2020 05/19/2023 100.000 VARIES 1.6262 11.85 0.020204 0.020369 0.020534 7.32 2.83
Barclays Bank PLC 06746XNG4 08/31/2018 08/31/2023 100.000 0.000 3.7100 130.51 0.115071 0.117182 0.119380 0.121570 42.33 28.93
Barclays Bank PLC 06741UBA1 04/25/2014 04/25/2034 100.000 VARIES 3.4516 207.26 0.068867 0.070056 0.071265 0.072495 0.073746 25.16 26.04
Barclays Bank PLC 06747MGT7 03/12/2019 03/10/2022 100.000 0.000 3.2000 93.09 0.096213 6.64

Barclays Bank PLC 06747M6S0 01/31/2019 01/31/2024 100.000 0.000 3.6200 110.44 0.109991 0.111982 0.114009 0.116072 0.118173 40.56 42.04
Barclays Bank PLC 06747MXV3 06/28/2019 06/29/2022 100.000 0.000 2.8500 73.56 0.084976 15.13

Barclays Bank PLC 06747NK86 11/05/2019 10/31/2022 100.000 0.000 2.3021 50.59 0.066921 0.067692 20.15

Barclays Bank PLC 06746U448 10/03/2018 10/03/2023 100.000 0.000 3.9800 136.45 0.124430 0.126906 0.129432 0.132008 45.68 35.67
Barclays Bank PLC 06746V776 12/06/2018 11/29/2024 100.000 0.000 3.9099 126.24 0.121895 0.124278 0.126708 0.129185 0.131710 44 .47 46.22
Barclays Bank PLC 06747B704 06/06/2019 05/26/2023 100.000 0.000 2.8899 76.53 0.086175 0.087420 0.088684 31.34 12.86
Barclays Bank PLC 06741VUR1 05/19/2017 05/19/2027 100.000 VARIES 2.5708 17.02 0.010132 0.010263 0.010394 0.010528 0.010663 3.68 3.78
Barclays Bank PLC 06741VDS8 11/28/2016 11/24/2023 100.000 0.000 3.0999 169.58 0.100392 0.101948 0.103528 0.105132 36.54 33.73
Barclays Bank PLC 06747NJGO 10/25/2019 04/24/2025 100.000 0.000 2.6100 58.27 0.076354 0.077350 0.078359 0.079382 0.080418 27.80 28.53
Barclays Bank PLC 06747NJH8 10/25/2019 10/23/2024 100.000 0.000 2.5400 56.67 0.074198 0.075140 0.076094 0.077061 0.078039 27.01 27.70
Barclays Bank PLC 06747MGEO 03/29/2019 03/31/2023 100.000 0.000 3.2800 93.83 0.098839 0.100460 0.102107 36.17 9.09
Barclays Bank PLC 06738KAM3 02/25/2011 02/25/2031 100.000 VARIES 5.5651 510.01 0.132864 0.134268 0.135640 0.137050 0.138499 48.43 49.44

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06747PPH6 04/28/2020 04/28/2025 100.000 0.000 2.2600 38.38 0.064930 0.065664 0.066406 0.067156 0.067915 23.60 24.14
Barclays Bank PLC 06747MXC5 06/28/2019 06/30/2022 100.000 0.000 2.8500 73.56 0.084982 15.21

Barclays Bank PLC 06747PPJ2 04/30/2020 04/30/2025 100.000 VARIES 2.4441 11.18 0.018008 0.017668 0.017884 0.018103 0.018324 6.41 6.50
Barclays Bank PLC 06747QSH1 12/29/2020 12/29/2027 100.000 0.000 1.4500 14.63 0.040864 0.041160 0.041459 0.041759 0.042062 14.77 14.98
Barclays Bank PLC 06748XQU8 09/06/2022 09/06/2024 100.000 0.000 4.9600 0.137778 0.141195 0.144696 15.84 51.01
Barclays Bank PLC 06738KQS3 08/31/2011 08/31/2031 100.000 VARIES 6.1336 560.33 0.155162 0.154367 0.158742 0.157306 0.160235 56.93 57.86
Barclays Bank PLC 06746XMEO 08/31/2018 08/31/2023 100.000 0.000 3.7100 130.51 0.115071 0.117182 0.119380 0.121570 42.33 28.93
Barclays Bank PLC 06747MG67 04/03/2019 03/31/2022 100.000 0.000 3.1899 90.78 0.095880 8.53

Barclays Bank PLC 06740D558 02/04/2015 08/03/2022 100.000 0.000 2.2500 167.17 0.072279 0.073092 15.47

Barclays Bank PLC 06748XQN4 09/02/2022 07/06/2029 100.000 0.000 4.8500 0.134722 0.136973 0.140294 16.03 49.88
Barclays Bank PLC 06744CKT7 12/05/2017 12/05/2022 100.000 0.000 2.9800 128.03 0.093175 0.094563 31.37

Barclays Bank PLC 06748EJ53 04/28/2021 04/27/2028 100.000 0.000 1.9000 12.86 0.053276 0.053782 0.054293 0.054809 0.055330 19.34 19.70
Barclays Bank PLC 06747MG59 03/29/2019 03/29/2024 100.000 0.000 3.3800 96.80 0.102095 0.103821 0.105575 0.107359 0.109174 37.38 38.66
Barclays Bank PLC 06741VTW2 05/31/2017 05/30/2024 100.000 0.000 3.0612 149.50 0.096942 0.096821 0.099933 0.099808 0.102449 35.46 36.53
Barclays Bank PLC 06741VU83 05/26/2017 05/23/2024 100.000 0.000 3.0400 148.81 0.096700 0.098170 0.099662 0.101177 0.102715 35.19 36.27
Barclays Bank PLC 06748EJ61 04/28/2021 10/28/2026 100.000 0.000 1.5300 10.35 0.042825 0.043153 0.043483 0.043815 0.044151 15.52 15.76
Barclays Bank PLC 06748XQK0 09/06/2022 09/05/2025 100.000 0.000 5.0200 0.139444 0.142925 0.146512 16.04 51.65
Barclays Bank PLC 06741UQZ0 02/20/2015 02/25/2022 100.000 0.000 2.6399 197.26 0.086994 4.70

Barclays Bank PLC 06744CKH3 12/05/2017 12/05/2022 100.000 0.000 2.9000 124 .41 0.090388 0.091699 30.43

Barclays Bank PLC 06740PZ33 01/27/2011 01/27/2031 100.000 VARIES 5.5228 544 .60 0.140594 0.141724 0.142885 0.144079 0.145305 51.17 52.03
Barclays Bank PLC 06748XZ38 11/02/2022 11/02/2027 100.000 0.000 6.1700 0.171389 0.176676 0.182127 10.11 63.29
Barclays Bank PLC 06749N4H2 11/28/2022 11/26/2027 100.000 0.000 5.6100 0.155833 0.160156 0.164648 5.14 57.19
Barclays Bank PLC 067467805 07/05/2018 07/03/2025 100.000 0.000 3.8500 142.31 0.119880 0.122188 0.124540 0.126937 0.129381 44 .40 46.13
Barclays Bank PLC 06744CT50 01/26/2018 01/26/2028 100.000 VARIES 3.1964 14.09 0.009456 0.009607 0.009761 0.009917 0.010076 3.48 3.59
Barclays Bank PLC 06746XCW1 05/30/2018 05/30/2023 100.000 VARIES 2.9247 10.25 0.007979 0.007864 0.007748 2.84 1.15
Barclays Bank PLC 06747NQV9 12/02/2019 06/02/2023 100.000 VARIES 2.3648 9.19 0.012250 0.012395 0.012541 4.44 1.89
Barclays Bank PLC 06747PWW5 07/06/2020 06/28/2024 100.000 0.000 1.3600 20.35 0.038542 0.038804 0.039068 0.039333 0.039601 13.92 14.11
Barclays Bank PLC 06748X7E5 02/03/2022 08/04/2027 100.000 0.000 2.3900 0.066393 0.067187 0.067989 0.068802 21.89 24.57
Barclays Bank PLC 06746XD34 06/29/2018 06/27/2024 100.000 0.000 3.8100 141.46 0.120752 0.123053 0.125397 0.127785 0.130220 43.90 45.59
Barclays Bank PLC 06747PWV7 06/30/2020 06/30/2025 100.000 0.000 1.7400 26.38 0.049607 0.050038 0.050474 0.050913 0.051356 17.94 18.25
Barclays Bank PLC 06746XD42 06/29/2018 06/27/2023 100.000 0.000 3.7300 138.32 0.117893 0.120092 0.122331 42.86 21.53
Barclays Bank PLC 06746XD75 05/31/2018 05/31/2023 100.000 VARIES 3.1075 12.59 0.009804 0.009654 0.009502 3.49 1.42
Barclays Bank PLC 06741J37V5 09/27/2018 09/26/2023 100.000 0.000 3.8900 133.93 0.121281 0.123640 0.126045 0.128497 44 .54 33.84
Barclays Bank PLC 06744CBB6 07/28/2017 07/25/2024 100.000 0.000 3.0200 141.85 0.094551 0.095979 0.097428 0.098899 0.100393 34.74 35.80
Barclays Bank PLC 06747MNJ1 04/11/2019 04/11/2022 100.000 VARIES 2.8761 7.79 0.008075 0.81

Barclays Bank PLC 06741TVKO 05/31/2013 05/31/2033 100.000 VARIES 3.5100 210.60 0.065346 0.066493 0.067660 0.068848 0.070056 23.80 24.65
Barclays Bank PLC 06744CBC4 07/28/2017 07/27/2022 100.000 0.000 2.6601 124.06 0.082123 0.083215 17.11

Barclays Bank PLC 06748XYA3 10/18/2022 10/17/2024 100.000 0.000 6.0900 0.169167 0.174289 0.179596 12.35 62.59
Barclays Bank PLC 06749N3Z3 12/05/2022 12/04/2024 100.000 0.000 5.6300 0.156389 0.160767 0.165292 4.07 57.33
Barclays Bank PLC 06746XCC5 05/25/2018 05/21/2026 100.000 0.000 3.9200 150.03 0.124681 0.127125 0.129616 0.132157 0.134747 45.52 47.32
Barclays Bank PLC 06747PWES 06/30/2020 06/30/2027 100.000 0.000 2.0600 31.28 0.059009 0.059617 0.060231 0.060851 0.061478 21.35 21.80
Barclays Bank PLC 06746XTFO 11/05/2018 08/03/2023 100.000 0.000 3.9789 132.47 0.123153 0.125603 0.128102 0.130650 45.51 27.62
Barclays Bank PLC 06748W3L5 08/04/2021 07/31/2026 100.000 0.000 1.2107 4.94 0.033629 0.033828 0.034033 0.034239 0.034446 12.20 12.35
Barclays Bank PLC 06748XY47 11/03/2022 11/03/2027 100.000 0.000 6.2100 0.172500 0.177856 0.183379 10.01 63.70
Barclays Bank PLC 067473400 07/06/2020 07/06/2027 100.000 0.000 1.8800 28.20 0.053209 0.053709 0.054214 0.054723 0.055238 19.42 19.79
Barclays Bank PLC 06748XY21 11/03/2022 11/05/2025 100.000 0.000 6.3100 0.175278 0.175339 0.180871 0.186578 10.17 64.75
Barclays Bank PLC 06744CAN1 08/03/2017 08/04/2022 100.000 0.000 2.6899 125.11 0.083154 0.084273 17.91

Barclays Bank PLC 06748W3C5 07/28/2021 01/28/2027 100.000 0.000 1.3700 5.82 0.038056 0.038316 0.038579 0.038843 0.039109 13.83 14.02
Barclays Bank PLC 06748W3D3 07/30/2021 07/31/2028 100.000 0.000 1.6500 6.92 0.045834 0.046212 0.046593 0.046977 0.047365 16.68 16.96

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06748XXK2 11/03/2022 05/05/2025 100.000 0.000 6.1100 0.169722 0.169780 0.174967 0.180312 9.85 62.64
Barclays Bank PLC 06748W3B7 07/28/2021 07/27/2028 100.000 0.000 1.6500 7.01 0.045833 0.046209 0.046591 0.046975 0.047362 16.68 16.96
Barclays Bank PLC 06744CAL5 07/31/2017 07/31/2024 100.000 0.000 3.0701 144 .15 0.096332 0.097811 0.099312 0.100837 0.102384 35.40 36.49
Barclays Bank PLC 06749N3A8 12/02/2022 12/02/2026 100.000 0.000 5.7000 0.158333 0.162846 0.167487 4.59 58.08
Barclays Bank PLC 06748XXE6 10/31/2022 10/29/2026 100.000 0.000 6.0800 0.168889 0.173995 0.179284 10.30 62.36
Barclays Bank PLC 06747NPN8 12/03/2019 12/01/2022 100.000 0.000 2.1600 45.66 0.062626 0.063303 20.79

Barclays Bank PLC 06747PEU9 03/27/2020 03/25/2025 100.000 0.000 2.6800 48.02 0.077466 0.078504 0.079556 0.080622 0.081702 28.28 29.04
Barclays Bank PLC 06747PET2 03/27/2020 03/25/2026 100.000 0.000 2.8100 50.40 0.081379 0.082522 0.083682 0.084857 0.086050 29.72 30.56
Barclays Bank PLC 06747NPJ7 12/03/2019 12/01/2022 100.000 0.000 2.1600 45.66 0.062626 0.063302 20.79

Barclays Bank PLC 06744CRB9 12/29/2017 06/30/2023 100.000 0.000 3.0800 130.24 0.096690 0.098179 0.099691 35.08 17.84
Barclays Bank PLC 06746XBL6 05/30/2018 05/31/2023 100.000 1.750 3.6101 133.84 0.108100 0.108296 0.110251 39.02 16.43
Barclays Bank PLC 06748EPHO 06/03/2021 06/02/2026 100.000 0.000 1.4100 8.15 0.039441 0.039719 0.039999 0.040281 0.040565 14.27 14.47
Barclays Bank PLC 06749N2Z4 12/02/2022 06/02/2025 100.000 0.000 5.8000 0.161111 0.165783 0.170591 4.67 59.12
Barclays Bank PLC 06747P4P1 02/11/2020 02/11/2025 100.000 0.000 1.9400 37.15 0.055473 0.056011 0.056554 0.057102 0.057656 20.22 20.61
Barclays Bank PLC 06746M206 09/14/2017 09/14/2023 100.000 0.000 2.9700 135.09 0.092826 0.094204 0.095603 0.097023 33.96 24.44
Barclays Bank PLC 06741VJ3J2 02/28/2017 08/28/2023 100.000 0.000 3.1900 165.62 0.102173 0.103803 0.105458 0.107140 37.48 25.30
Barclays Bank PLC 06749NCV2 12/16/2022 12/18/2025 100.000 0.000 5.3100 0.147500 0.147544 0.151461 0.155482 2.21 53.92
Barclays Bank PLC 06749N2U5 12/05/2022 12/03/2027 100.000 0.000 5.3800 0.149444 0.153420 0.157547 3.89 54.74
Barclays Bank PLC 06747NPF5 11/29/2019 11/30/2026 100.000 0.000 2.6500 56.55 0.077596 0.078624 0.079666 0.080722 0.081791 28.18 28.94
Barclays Bank PLC 06748WCU5 08/27/2021 08/27/2036 100.000 VARIES 2.1838 7.52 0.060660 0.059655 0.058638 0.058063 0.057667 21.41 20.89
Barclays Bank PLC 06748EPG2 05/28/2021 05/31/2028 100.000 0.000 1.9300 11.44 0.054134 0.054656 0.055184 0.055716 0.056254 19.61 20.00
Barclays Bank PLC 06747NPH1 11/29/2019 11/30/2023 100.000 0.000 2.3400 49.81 0.068099 0.068896 0.069702 0.070518 24.71 23.08
Barclays Bank PLC 06749N2T8 12/05/2022 12/04/2025 100.000 0.000 5.5000 0.152778 0.156956 0.161272 3.97 55.98
Barclays Bank PLC 06749N2Q4 11/28/2022 11/27/2024 100.000 0.000 5.8300 0.161944 0.166639 0.171496 5.34 59.47
Barclays Bank PLC 06744CQZ7 01/26/2018 01/24/2025 100.000 0.000 3.2700 135.99 0.101734 0.103398 0.105088 0.106806 0.108553 37.45 38.68
Barclays Bank PLC 06747NPDO 11/27/2019 11/23/2022 100.000 0.000 2.2100 47.12 0.064131 0.064839 20.78

Barclays Bank PLC 06746XBF9 06/05/2018 06/05/2023 100.000 0.000 3.6901 139.55 0.116496 0.118645 0.120834 42.44 18.61
Barclays Bank PLC 06741VJIH6 03/03/2017 03/03/2022 100.000 0.000 2.9401 151.35 0.093132 5.77

Barclays Bank PLC 06749N2N1 11/28/2022 11/28/2025 100.000 0.000 5.7000 0.158333 0.162846 0.167487 5.22 58.11
Barclays Bank PLC 06748XWU1l 10/04/2022 10/03/2024 100.000 0.000 5.6900 0.158056 0.162527 0.167151 13.75 58.51
Barclays Bank PLC 06741TUA3 05/10/2013 05/10/2028 100.000 VARIES 3.2563 224.42 0.073324 0.074518 0.075731 0.076964 0.078217 26.73 27.61
Barclays Bank PLC 06741TUB1 05/03/2013 05/03/2033 100.000 VARIES 3.4200 209.10 0.064322 0.065422 0.066541 0.067678 0.068836 23.48 24.29
Barclays Bank PLC 06744CR29 01/26/2018 01/24/2024 100.000 0.000 3.2100 133.36 0.099662 0.101262 0.102887 0.104538 0.106216 36.67 37.86
Barclays Bank PLC 06747QYE1 01/29/2021 01/31/2041 100.000 VARIES 2.0890 18.74 0.054575 0.051083 0.047608 0.044753 0.042751 17.97 15.89
Barclays Bank PLC 06741T2W6 12/23/2013 12/23/2033 100.000 VARIES 4.3876 285.82 0.095552 0.096891 0.098260 0.099658 0.101087 34.66 35.65
Barclays Bank PLC 06740ASJ9 02/29/2012 02/28/2022 100.000 VARIES 3.2529 327.52 0.090481 5.25

Barclays Bank PLC 06747PUY3 05/28/2020 05/28/2025 100.000 0.000 2.2200 35.77 0.063743 0.064451 0.065166 0.065889 0.066621 23.12 23.64
Barclays Bank PLC 06744CQJ3 02/05/2018 02/03/2023 100.000 1.000 3.3800 137.89 0.102592 0.103387 0.105134 37.45 3.36
Barclays Bank PLC 06738KWX5 10/31/2011 11/01/2031 100.000 VARIES 4.5597 437.99 0.125460 0.124273 0.127225 0.125550 0.127343 45.68 46.14
Barclays Bank PLC 06741UFM1 07/31/2014 07/31/2034 100.000 VARIES 3.8919 246.62 0.086865 0.087480 0.088108 0.089266 0.090447 31.57 32.28
Barclays Bank PLC 06748XFB2 02/24/2022 02/23/2029 100.000 0.000 2.7100 0.075278 0.076292 0.077326 0.078373 23.24 27.92
Barclays Bank PLC 06746M107 09/14/2017 09/15/2022 100.000 0.000 2.7800 125.99 0.086245 0.087444 22.12

Barclays Bank PLC 06746XRP0O 10/31/2018 10/31/2023 100.000 0.000 3.9400 131.68 0.123035 0.125459 0.127930 0.130450 45.03 38.70
Barclays Bank PLC 06744CQE4 01/31/2018 01/31/2023 100.000 1.000 3.0900 125.89 0.092861 0.093437 0.094881 33.84 2.75
Barclays Bank PLC 06748XFCO 0370372022 09/02/2027 100.000 0.000 2.5700 0.071389 0.072301 0.073230 0.074171 21.38 26.42
Barclays Bank PLC 06746N451 01/03/2018 01/03/2025 100.000 0.000 3.2700 138.33 0.101753 0.103417 0.105108 0.106826 0.108573 37.53 38.76
Barclays Bank PLC 06747QGU5S 09/03/2020 09/03/2027 100.000 0.000 1.3000 17.36 0.036582 0.036820 0.037059 0.037300 0.037542 13.27 13.44
Barclays Bank PLC 06746XAM5 05/02/2018 05/02/2023 100.000 1.000 3.7100 142.31 0.113937 0.115020 0.117154 41.40 14.18
Barclays Bank PLC 06744CQBO 01/31/2018 01/30/2025 100.000 0.000 3.2700 135.58 0.101753 0.103417 0.105108 0.106826 0.108573 37.44 38.67

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06741UFK5 07/28/2014 07/28/2034 100.000 VARIES 3.8226 221.40 0.064933 0.066160 0.067409 0.068698 0.070011 23.98 24.90
Barclays Bank PLC 06746XAF0 05/25/2018 05/23/2023 100.000 0.000 3.6900 140.72 0.116469 0.118617 0.120806 42.48 17.15
Barclays Bank PLC 06747MLBO 0570372019 04/29/2022 100.000 0.000 2.8499 78.24 0.084941 10.02

Barclays Bank PLC 06747PUF4 05/22/2020 05/23/2022 100.000 0.000 1.8100 29.41 0.051657 7.34

Barclays Bank PLC 06746XAE3 05/25/2018 05/23/2024 100.000 0.000 3.8000 145.16 0.120394 0.122682 0.125013 0.127388 0.129808 43.93 45.61
Barclays Bank PLC 06748ENY5 05/26/2021 05/25/2028 100.000 0.000 1.9000 11.37 0.053276 0.053782 0.054293 0.054809 0.055330 19.31 19.68
Barclays Bank PLC 06747A862 0570372019 05/05/2026 100.000 0.000 3.2600 89.90 0.098198 0.099798 0.101425 0.103078 0.104758 35.82 37.00
Barclays Bank PLC 06747MKT2 04/30/2019 04/28/2023 100.000 0.000 3.2800 90.76 0.098813 0.100433 0.102080 36.07 11.94
Barclays Bank PLC 06748X4K4 01/18/2022 01/15/2027 100.000 0.000 2.2100 0.061388 0.062055 0.062741 0.063434 21.17 22.69
Barclays Bank PLC 06747P271 01/23/2020 01/20/2023 100.000 0.000 2.1600 42 .54 0.061953 0.062622 0.063299 22.64 1.20
Barclays Bank PLC 06747MKS4 04/30/2019 04/30/2024 100.000 0.000 3.3800 93.63 0.102095 0.103820 0.105575 0.107359 0.109173 37.28 38.55
Barclays Bank PLC 06748ENX7 05/26/2021 11/27/2026 100.000 0.000 1.5200 9.09 0.042545 0.042868 0.043194 0.043522 0.043853 15.40 15.63
Barclays Bank PLC 06747MKU9 0570372019 01/31/2023 100.000 0.000 2.9015 79.71 0.085975 0.087222 0.088487 31.55 2.57
Barclays Bank PLC 06747PD89 02/27/2020 02/26/2024 100.000 0.000 1.6500 30.78 0.046975 0.047362 0.047753 0.048147 0.048544 17.08 17.36
Barclays Bank PLC 06741VHQ8 02/10/2017 02/08/2023 100.000 0.000 3.1499 165.21 0.100694 0.102280 0.103891 36.99 3.84
Barclays Bank PLC 06748WBAO 08/25/2021 08/24/2028 100.000 0.000 1.7700 6.20 0.049167 0.049599 0.050038 0.050481 0.050928 17.89 18.21
Barclays Bank PLC 06747MKK1 04/30/2019 04/28/2022 100.000 0.000 3.1900 88.19 0.095889 11.22

Barclays Bank PLC 06746XR62 09/26/2018 09/26/2024 100.000 0.000 3.9700 136.96 0.124081 0.126544 0.129056 0.131618 0.134231 45.59 47 .41
Barclays Bank PLC 06744CPC9 01/05/2018 01/06/2023 100.000 1.300 3.0300 125.04 0.090081 0.090352 0.091720 32.76 0.46
Barclays Bank PLC 06746Y325 04/04/2019 03/28/2025 100.000 0.000 3.5099 100.14 0.106297 0.108163 0.110061 0.111993 0.113958 38.95 40.33
Barclays Bank PLC 06748WB93 08/25/2021 02/25/2027 100.000 0.000 1.5000 5.25 0.041667 0.041979 0.042294 0.042611 0.042931 15.14 15.36
Barclays Bank PLC 06741VHH8 01/27/2017 01/27/2027 100.000 VARIES 2.3799 15.55 0.008684 0.008787 0.008892 0.008998 0.009105 3.18 3.25
Barclays Bank PLC 06739GCF4 02/20/2020 02/18/2025 104.000 0.000 3.2800 65.05 0.099476 0.101107 0.102765 0.104450 0.106163 36.54 37.75
Barclays Bank PLC 06748WB69 08/31/2021 08/31/2028 100.000 0.000 1.7400 5.85 0.048333 0.048749 0.049178 0.049601 0.050037 17.58 17.89
Barclays Bank PLC 06748WB77 0970372021 09/03/2026 100.000 0.000 1.3100 4.29 0.036389 0.036627 0.036867 0.037109 0.037352 13.20 13.37
Barclays Bank PLC 06741TSE8 04/19/2013 04/19/2033 100.000 VARIES 3.7861 253.24 0.076372 0.077817 0.079291 0.080792 0.082321 27.96 29.03
Barclays Bank PLC 06747QFK8 09/30/2020 09/30/2027 100.000 0.000 1.3300 16.75 0.037437 0.037686 0.037937 0.038189 0.038443 13.57 13.75
Barclays Bank PLC 06748WRQ8 12/03/2021 12/03/2026 100.000 0.000 1.9100 1.49 0.053055 0.053562 0.054074 0.054590 0.055111 19.22 19.59
Barclays Bank PLC 06738KVE8 09/29/2011 09/30/2031 100.000 VARIES 5.2986 507.78 0.142406 0.143456 0.144534 0.145356 0.146201 51.65 52.33
Barclays Bank PLC 06744CP21 12/13/2017 12/13/2022 100.000 0.000 2.9000 123.69 0.090388 0.091699 31.15

Barclays Bank PLC 06748WRN5 11/29/2021 11/29/2028 100.000 0.000 2.3000 2.04 0.063889 0.064624 0.065367 0.066118 0.066879 23.18 23.72
Barclays Bank PLC 06748EVEO 07/06/2021 06/30/2026 100.000 0.000 1.3100 6.37 0.036619 0.036859 0.037100 0.037343 0.037588 13.23 13.40
Barclays Bank PLC 06746XHH9 07/31/2018 07/31/2023 100.000 1.750 3.7399 132.22 0.110389 0.112453 0.112738 0.114846 40.48 23.96
Barclays Bank PLC 06747NEG5 09/05/2019 0370372022 100.000 0.000 2.1599 51.17 0.062625 3.88

Barclays Bank PLC 06746XHJI5 07/31/2018 07/31/2023 100.000 1.000 3.7400 133.47 0.112868 0.114979 0.116090 0.118261 41.50 24.65
Barclays Bank PLC 06746X7E7 05/30/2018 05/30/2023 100.000 1.000 3.6100 135.16 0.110479 0.111471 0.113483 40.04 16.91
Barclays Bank PLC 06741TZX8 08/01/2013 08/01/2023 100.000 0.250 3.5547 342.02 0.128634 0.130797 0.132998 0.135238 47.35 28.33
Barclays Bank PLC 06747N3U6 08/05/2019 04/28/2023 100.000 0.000 2.4695 60.86 0.072459 0.073353 0.074259 26.36 8.69
Barclays Bank PLC 06748EUZ4 06/30/2021 06/30/2028 100.000 0.000 1.8500 9.30 0.051864 0.052344 0.052828 0.053317 0.053810 18.76 19.11
Barclays Bank PLC 06746XH89 07/27/2018 04/25/2023 100.000 0.000 3.7791 137.02 0.118537 0.120776 0.123059 43.37 14.03
Barclays Bank PLC 06747NDT8 08/21/2019 0370872022 100.000 0.000 2.1497 51.80 0.062385 4.18

Barclays Bank PLC 06741TZWO 08/15/2013 08/15/2033 100.000 VARIES 4.2320 255.76 0.074524 0.075733 0.077138 0.078741 0.080407 27.40 28.50
Barclays Bank PLC 06746X6Q1 04/30/2018 04/28/2023 100.000 0.000 3.7000 144 .04 0.116824 0.118985 0.121187 42.72 14.18
Barclays Bank PLC 06747NUS1 01/03/2020 01/03/2025 100.000 0.000 2.3200 47.08 0.066713 0.067487 0.068270 0.069062 0.069863 24.43 25.00
Barclays Bank PLC 06746XH71 07/27/2018 07/25/2024 100.000 0.000 3.8699 140.43 0.120573 0.122906 0.125284 0.127709 0.130180 44 .56 46.30
Barclays Bank PLC 06738KLP4 06/28/2011 06/28/2023 100.000 VARIES 4.8717 523.60 0.136569 0.136119 0.135726 49.08 24.02
Barclays Bank PLC 06747N3K8 08/05/2019 07/29/2022 100.000 0.000 2.4099 59.33 0.070200 0.071046 14.75

Barclays Bank PLC 06747N3J1 07/31/2019 07/31/2024 100.000 0.000 2.5801 64.00 0.075439 0.076412 0.077398 0.078397 0.079408 27.63 28.35
Barclays Bank PLC 06747N3E2 08/05/2019 01/31/2022 100.000 0.000 2.2325 54.87 0.064808 1.88

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06746XXL2 11/09/2018 05/06/2022 100.000 0.000 3.8599 127.79 0.120212 15.03

Barclays Bank PLC 06746XXN8 12/05/2018 09/05/2023 100.000 0.000 3.7791 121.99 0.116362 0.118561 0.120801 0.123084 42.80 29.89
Barclays Bank PLC 06747MRB4 05/31/2019 05/31/2022 100.000 0.000 2.8500 75.94 0.084970 12.66

Barclays Bank PLC 06746X6A6 04/25/2018 04/25/2028 100.000 VARIES 3.6446 19.55 0.013170 0.013410 0.013654 0.013903 0.014157 4.82 4.99
Barclays Bank PLC 06744CEV9 08/31/2017 08/30/2024 100.000 0.000 2.9100 133.48 0.090735 0.092040 0.093394 0.094738 0.096132 33.22 34.20
Barclays Bank PLC 06744CVY4 02/14/2018 02/14/2023 100.000 0.000 3.5600 146.78 0.111888 0.113880 0.115907 41.19 4.98
Barclays Bank PLC 06748E2W2 02/24/2021 07/23/2026 100.000 0.000 1.2999 11.12 0.036304 0.036540 0.036777 0.037016 0.037257 13.19 13.36
Barclays Bank PLC 06740PC38 11/29/2010 11/29/2030 100.000 VARIES 4.9296 453.60 0.113368 0.114721 0.116106 0.117526 0.118981 41.14 42.15
Barclays Bank PLC 06748E2V4 02/24/2021 02/25/2028 100.000 0.000 1.6800 14.38 0.047061 0.047456 0.047855 0.048257 0.048662 17.11 17.40
Barclays Bank PLC 06747MR81 06/05/2019 05/31/2022 100.000 0.000 2.8499 75.52 0.084934 12.66

Barclays Bank PLC 06741TYX9 07/24/2013 07/24/2028 100.000 VARIES 3.9848 263.65 0.083976 0.085650 0.087356 0.089097 0.090872 31.06 32.31
Barclays Bank PLC 06747MQZ2 06/05/2019 02/28/2023 100.000 0.000 2.8993 76.90 0.085879 0.087124 0.088387 31.45 5.04
Barclays Bank PLC 06747N2Y9 07/31/2019 07/31/2023 100.000 0.000 2.6600 66.03 0.077899 0.078936 0.079985 0.081049 28.55 16.91
Barclays Bank PLC 06747N2T0 07/26/2019 07/31/2024 100.000 0.000 2.9716 74.35 0.087590 0.088891 0.090212 0.091552 0.092912 32.16 33.13
Barclays Bank PLC 06747MQT6 05/31/2019 05/30/2024 100.000 0.000 3.0400 81.17 0.091060 0.092444 0.093849 0.095276 0.096724 33.12 34.13
Barclays Bank PLC 06747MR57 05/31/2019 05/31/2023 100.000 0.000 2.9400 78.42 0.087848 0.089140 0.090450 31.94 13.48
Barclays Bank PLC 06747N2S2 07/26/2019 07/31/2024 100.000 0.000 2.9716 74.35 0.087590 0.088892 0.090213 0.091553 0.092913 32.16 33.13
Barclays Bank PLC 06747NTV6 12/30/2019 12/26/2024 100.000 0.000 2.4100 49.15 0.070210 0.071056 0.071913 0.072779 0.073656 25.44 26.05
Barclays Bank PLC 06747NU77 01/03/2020 01/04/2027 100.000 0.000 2.5300 51.42 0.072984 0.073907 0.074842 0.075789 0.076747 26.77 27.45
Barclays Bank PLC 06748ED42 03/31/2021 03/30/2028 100.000 0.000 2.0000 15.11 0.056111 0.056672 0.057239 0.057811 0.058389 20.40 20.81
Barclays Bank PLC 06747MQS8 05/31/2019 05/31/2024 100.000 0.000 3.0400 81.17 0.091060 0.092444 0.093849 0.095276 0.096724 33.12 34.13
Barclays Bank PLC 06747MA22 01/31/2019 01/31/2022 100.000 0.000 3.4400 104.72 0.104061 3.02

Barclays Bank PLC 06748EU92 06/23/2021 06/22/2028 100.000 0.000 1.8700 9.77 0.052427 0.052917 0.053412 0.053912 0.054416 18.97 19.33
Barclays Bank PLC 06748EU84 06/23/2021 12/23/2026 100.000 0.000 1.5600 8.15 0.043671 0.044011 0.044355 0.044701 0.045049 15.79 16.04
Barclays Bank PLC 06747MQRO 05/31/2019 05/30/2024 100.000 0.000 3.0400 81.17 0.091059 0.092443 0.093848 0.095275 0.096723 33.12 34.13
Barclays Bank PLC 06747NU69 12/24/2019 12/22/2023 100.000 0.000 2.4600 50.62 0.071748 0.072630 0.073523 0.074428 26.00 25.97
Barclays Bank PLC 06741UKP8 10/30/2014 10/30/2034 100.000 VARIES 3.5915 227.76 0.085258 0.085695 0.086140 0.086593 0.087054 30.83 31.15
Barclays Bank PLC 06747NTU8 12/30/2019 06/25/2025 100.000 0.000 2.5700 52.48 0.075102 0.076067 0.077044 0.078034 0.079037 27.22 27.93
Barclays Bank PLC 06747NU51 12/24/2019 12/24/2026 100.000 0.000 2.7900 57.55 0.081916 0.083058 0.084217 0.085392 0.086583 29.71 30.55
Barclays Bank PLC 06746XX40 11/30/2018 11/30/2023 100.000 0.000 3.7600 121.86 0.116793 0.118989 0.121226 0.123505 42.58 40.29
Barclays Bank PLC 06744C4C2 09/15/2017 09/15/2027 100.000 VARIES 2.4839 13.20 0.008335 0.008438 0.008543 0.008649 0.008756 3.04 3.12
Barclays Bank PLC 06746XG31 07/23/2018 01/23/2026 100.000 VARIES 3.8703 131.75 0.107355 0.108076 0.108531 0.108756 0.108806 38.96 39.16
Barclays Bank PLC 06747QLW5 10/30/2020 10/29/2027 100.000 0.000 1.4500 17.05 0.040863 0.041159 0.041457 0.041758 0.042060 14.80 15.02
Barclays Bank PLC 06747QM87 11/04/2020 10/31/2023 100.000 0.000 0.6907 8.02 0.019317 0.019384 0.019451 0.019518 6.97 5.83
Barclays Bank PLC 06748ECG6 03/24/2021 09/24/2026 100.000 0.000 1.4700 11.34 0.041133 0.041436 0.041740 0.042047 0.042356 14.92 15.14
Barclays Bank PLC 06738JHL1 10/15/2010 10/15/2022 100.000 VARIES 4.2147 484 .00 0.118304 0.117696 33.49

Barclays Bank PLC 06749N6Z0 11/29/2022 11/28/2025 100.000 0.000 5.7400 0.159444 0.163995 0.168702 5.10 58.52
Barclays Bank PLC 06748ECE1 03/24/2021 03/23/2028 100.000 0.000 1.8500 14.28 0.051861 0.052341 0.052825 0.053314 0.053807 18.85 19.20
Barclays Bank PLC 06747NTBO 01/03/2020 12/30/2022 100.000 0.000 2.2000 44 .61 0.063834 0.064536 23.04

Barclays Bank PLC 06746XFE8 06/29/2018 06/29/2023 100.000 VARIES 3.3273 13.51 0.010768 0.010947 0.011129 3.91 1.98
Barclays Bank PLC 06746XFDO 06/18/2018 06/17/2022 100.000 0.000 3.6600 136.85 0.115415 19.16

Barclays Bank PLC 06747NCC6 09/05/2019 09/05/2024 100.000 0.000 2.3100 54.80 0.067183 0.067959 0.068744 0.069538 0.070342 24 .51 25.08
Barclays Bank PLC 06748ESX2 06/03/2021 06/03/2036 100.000 VARIES 2.5612 14.76 0.069833 0.068504 0.067158 0.065831 0.064836 24.83 23.87
Barclays Bank PLC 06744CUP4 03/05/2018 0370372023 100.000 1.000 3.5700 142.85 0.109080 0.110035 0.112000 39.79 6.94
Barclays Bank PLC 06749N6HO 11/29/2022 11/29/2024 100.000 0.000 5.8600 0.162778 0.167547 0.172456 5.21 59.77
Barclays Bank PLC 06741UJW5 09/29/2014 09/29/2034 100.000 VARIES 3.7464 237.94 0.086545 0.087068 0.087602 0.088464 0.089343 31.35 31.85
Barclays Bank PLC 06744CUQ2 03/05/2018 0370372023 100.000 0.000 3.5700 144 .86 0.112219 0.114222 0.116260 41.24 7.21
Barclays Bank PLC 06747MQ66 05/13/2019 11/12/2026 100.000 0.000 2.3000 62.09 0.067644 0.068421 0.069208 0.070004 0.070809 24.57 25.14
Barclays Bank PLC 06741T6S1 03/28/2014 03/28/2034 100.000 VARIES 4.1532 253.75 0.076621 0.078212 0.079836 0.081494 0.083186 28.17 29.35

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06749N6F4 11/25/2022 11/24/2023 100.000 0.000 5.6300 0.156389 0.160767 5.63 51.30
Barclays Bank PLC 06746X4X8 04/27/2018 07/25/2024 100.000 0.000 3.8193 149.36 0.119951 0.122242 0.124576 0.126955 0.129379 44 .32 46.02
Barclays Bank PLC 06746X4W0 04/27/2018 04/25/2023 100.000 0.000 3.7000 144 .39 0.116824 0.118986 0.121187 42.73 13.82
Barclays Bank PLC 06741T6U6 03/04/2014 03/04/2024 100.000 0.250 3.4337 302.64 0.121107 0.123067 0.125060 0.127088 0.129151 44 .41 45.87
Barclays Bank PLC 06749N6A5 11/29/2022 02/26/2026 100.000 0.000 5.7400 0.159444 0.161656 0.166296 5.10 58.65
Barclays Bank PLC 06746XW58 12/05/2018 08/31/2022 100.000 0.000 3.7217 120.04 0.114360 0.116464 27.71

Barclays Bank PLC 06744C3B5 09/29/2017 09/30/2024 100.000 0.000 3.1200 140.86 0.098100 0.099630 0.101185 0.102763 0.104366 35.87 37.00
Barclays Bank PLC 06746X4M2 05/03/2018 0570372023 100.000 0.000 3.7000 143.69 0.116850 0.119011 0.121213 42.71 14.79
Barclays Bank PLC 06746XW41 11/30/2018 08/31/2022 100.000 0.000 3.6834 119.31 0.113124 0.115184 27.41

Barclays Bank PLC 06744C3D1 10/04/2017 10/05/2022 100.000 0.000 2.7800 124.27 0.086246 0.087444 23.85

Barclays Bank PLC 06741T6B8 02/28/2014 02/28/2034 100.000 VARIES 4.0797 272.75 0.093877 0.093267 0.095900 0.095428 0.097603 34.40 35.13
Barclays Bank PLC 06744CUA7 01/31/2018 07/29/2022 100.000 0.000 3.0600 126.42 0.094524 0.095971 19.92

Barclays Bank PLC 06744CUB5 02/28/2018 02/28/2025 100.000 0.000 3.7300 152.59 0.117918 0.120117 0.122358 0.124640 0.126964 43.39 45.03
Barclays Bank PLC 06747MPG5 05/14/2019 05/12/2022 100.000 0.000 2.8500 77.30 0.084956 11.13

Barclays Bank PLC 06748WWz2 12/28/2021 06/25/2027 100.000 0.000 1.8800 0.16 0.052222 0.052705 0.053200 0.053700 0.054205 18.89 19.25
Barclays Bank PLC 06744CUC3 02/28/2018 02/28/2023 100.000 1.100 3.5359 141.96 0.107623 0.108445 0.110362 39.23 6.29
Barclays Bank PLC 06747MPF7 05/14/2019 05/12/2022 100.000 0.000 2.8500 77.30 0.084956 11.13

Barclays Bank PLC 06747P7G8 02/28/2020 02/26/2025 100.000 0.000 1.6100 29.98 0.045807 0.046175 0.046547 0.046922 0.047300 16.65 16.92
Barclays Bank PLC 06747PHJ1 04/03/2020 03/29/2024 100.000 0.000 3.5299 62.99 0.103296 0.105119 0.106975 0.108863 0.110784 37.85 39.20
Barclays Bank PLC 06748WFQ1 09/22/2021 09/21/2028 100.000 0.000 1.7900 4.92 0.049722 0.050165 0.050614 0.051067 0.051524 18.07 18.39
Barclays Bank PLC 06747PHE2 03/31/2020 03/31/2027 100.000 0.000 3.7900 68.07 0.111377 0.113488 0.115639 0.117830 0.120063 40.86 42.43
Barclays Bank PLC 06748XZV6 11/09/2022 11/07/2025 100.000 0.000 6.1500 0.170833 0.176028 0.181441 8.88 63.01
Barclays Bank PLC 06744CD65 10/25/2017 10/24/2024 100.000 0.000 3.2400 143.95 0.102338 0.103995 0.105680 0.107392 0.109132 37.36 38.58
Barclays Bank PLC 06748WX40 01/03/2022 01/04/2027 100.000 0.000 1.8700 0.051946 0.052432 0.052922 0.053417 18.68 19.14
Barclays Bank PLC 06744CD73 10/25/2017 10/24/2024 100.000 0.000 3.2400 143.95 0.102338 0.103996 0.105681 0.107393 0.109132 37.36 38.58
Barclays Bank PLC 06748WFR9 09/22/2021 03/22/2027 100.000 0.000 1.5300 4.21 0.042500 0.042825 0.043153 0.043483 0.043815 15.42 15.66
Barclays Bank PLC 06747PHD4 03/31/2020 03/31/2026 100.000 0.000 3.8100 68.44 0.111997 0.114131 0.116305 0.118520 0.120778 41.10 42.68
Barclays Bank PLC 06744CU90 01/31/2018 07/29/2022 100.000 0.000 3.0600 126.42 0.094524 0.095970 19.92

Barclays Bank PLC 06747NBA1 09/05/2019 02/28/2022 100.000 0.000 2.1599 51.17 0.062605 3.57

Barclays Bank PLC 06747P7E3 02/28/2020 08/26/2025 100.000 0.000 1.6900 31.49 0.048140 0.048547 0.048957 0.049371 0.049788 17.51 17.80
Barclays Bank PLC 06746R338 06/01/2018 05/27/2022 100.000 0.000 3.5899 136.01 0.112900 16.48

Barclays Bank PLC 06748WX32 12/28/2021 12/28/2028 100.000 0.000 2.0600 0.17 0.057222 0.057812 0.058407 0.059009 0.059616 20.71 21.14
Barclays Bank PLC 06744CTR2 02/26/2018 02/21/2025 100.000 0.000 3.3199 135.09 0.103438 0.105155 0.106901 0.108676 0.110480 38.00 39.27
Barclays Bank PLC 06744CTSO 02/26/2018 11/21/2023 100.000 0.000 3.2994 134.23 0.103573 0.105282 0.107019 0.108784 37.73 34.56
Barclays Bank PLC 06747PYD5 07/06/2020 07/06/2023 100.000 0.000 1.2599 18.84 0.035439 0.035662 0.035887 0.036113 12.88 6.68
Barclays Bank PLC 06741VLY6 03/31/2017 09/29/2023 100.000 0.000 3.2100 163.45 0.102898 0.104550 0.106228 0.107933 37.65 28.78
Barclays Bank PLC 06746X3X9 0570372018 05/03/2023 100.000 0.000 3.7000 143.69 0.116850 0.119011 0.121213 42.71 14.79
Barclays Bank PLC 06747NS88 12/02/2019 12/01/2022 100.000 0.000 2.2600 47.88 0.065659 0.066401 21.80

Barclays Bank PLC 06747NB60 09/05/2019 08/31/2022 100.000 0.000 2.1619 51.22 0.062674 0.063344 15.10

Barclays Bank PLC 06741VLZ3 04/05/2017 04/05/2022 100.000 0.000 2.8900 145.68 0.091344 8.59

Barclays Bank PLC 06746X3W1 04/30/2018 04/28/2023 100.000 1.250 3.7000 141.66 0.112776 0.113577 0.115679 40.92 13.53
Barclays Bank PLC 06741VLWO 03/31/2017 03/28/2024 100.000 0.000 3.2600 166.17 0.104720 0.106427 0.108161 0.109924 0.111716 38.33 39.59
Barclays Bank PLC 06747NAQ7 08/30/2019 08/30/2024 100.000 0.000 2.2798 54.40 0.066266 0.067013 0.067785 0.068549 0.069339 24.18 24.73
Barclays Bank PLC 06746XE58 06/29/2018 06/29/2023 100.000 1.000 3.7100 135.82 0.113937 0.115020 0.117154 41.22 20.85
Barclays Bank PLC 06746X3V3 04/30/2018 04/30/2025 100.000 0.000 3.8700 151.07 0.122934 0.125313 0.127738 0.130209 0.132729 44 .98 46.73
Barclays Bank PLC 06747NB45 08/30/2019 08/30/2024 100.000 0.000 2.2800 54.41 0.066273 0.067020 0.067792 0.068557 0.069347 24.18 24.73
Barclays Bank PLC 06744CTM3 03/05/2018 03/05/2025 100.000 VARIES 3.7200 141.75 0.103840 0.103802 0.103722 0.103626 0.103541 37.36 37.30
Barclays Bank PLC 06747NB37 08/30/2019 08/31/2023 100.000 0.000 2.2000 52.46 0.063844 0.064538 0.065256 0.065966 23.28 15.73
Barclays Bank PLC 06747PH36 04/03/2020 03/31/2023 100.000 0.000 3.4131 60.86 0.099719 0.101421 0.103151 36.52 9.18

* Called in 2022; reportable OID is computed to call date.
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Barclays Bank PLC 06746XE41 06/29/2018 06/29/2023 100.000 1.750 3.7100 134.53 0.111487 0.111752 0.113825 40.19 20.26
Barclays Bank PLC 06744CTC5 02/14/2018 02/12/2025 100.000 0.000 3.7700 156.00 0.119321 0.121570 0.123862 0.126197 0.128576 43.99 45.67
Barclays Bank PLC 06749N4Z2 11/21/2022 11/20/2025 100.000 0.000 5.8500 0.162500 0.167227 0.172118 6.50 59.75
Barclays Bank PLC 067477259 07/06/2021 07/06/2028 100.000 0.000 1.7400 8.46 0.048333 0.048754 0.049178 0.049606 0.050037 17.62 17.93
Barclays Bank PLC 06747NAD6 08/30/2019 08/28/2024 100.000 0.000 2.2800 54.40 0.066263 0.067018 0.067782 0.068555 0.069336 24.18 24.73
Barclays Bank PLC 06748WF65 10/05/2021 09/30/2026 100.000 0.000 1.4900 3.56 0.041388 0.041688 0.041998 0.042311 0.042626 15.01 15.23
Barclays Bank PLC 06748WF57 09/30/2021 09/29/2028 100.000 0.000 1.9200 4.85 0.053333 0.053842 0.054359 0.054881 0.055408 19.39 19.76
Barclays Bank PLC 06738JFL3 11/12/2010 11/12/2022 100.000 VARIES 3.8891 439.78 0.109720 0.108883 33.97

Barclays Bank PLC 06741TWH6 06/17/2013 06/17/2033 100.000 VARIES 3.6856 225.56 0.068730 0.069996 0.071286 0.072600 0.073938 25.01 25.94
Barclays Bank PLC 06747NAC8 08/30/2019 08/28/2024 100.000 0.000 2.2800 54.40 0.066262 0.067018 0.067782 0.068554 0.069336 24.18 24.73
Barclays Bank PLC 06747NRD8 12/04/2019 12/05/2022 100.000 0.000 2.2200 46.88 0.064454 0.065170 21.66

Barclays Bank PLC 06740PYEO 12/30/2010 12/30/2030 100.000 VARIES 5.6003 521.50 0.139398 0.141252 0.143158 0.145117 0.147132 50.52 51.89
Barclays Bank PLC 06746XM34 08/31/2018 08/31/2023 100.000 VARIES 3.7102 123.30 0.104256 0.104268 0.104053 0.103624 37.51 24.79
Barclays Bank PLC 06747PP52 04/22/2020 04/22/2027 100.000 0.000 2.4000 41.20 0.069095 0.069925 0.070764 0.071613 0.072472 25.14 25.75
Barclays Bank PLC 06747MFG6 03/29/2019 03/31/2022 100.000 0.000 3.1900 91.16 0.095915 8.54

Barclays Bank PLC 06747MWH5 07/03/2019 03/31/2023 100.000 0.000 2.8815 74.03 0.085344 0.086574 0.087821 31.17 7.82
Barclays Bank PLC 06741VCG5 10/31/2016 10/31/2023 100.000 0.000 2.5499 139.97 0.080399 0.081424 0.082462 0.083513 29.25 24.85
Barclays Bank PLC 06748XPZ8 09/01/2022 09/03/2026 100.000 0.000 5.0300 0.139722 0.139761 0.143276 0.146880 16.77 51.79
Barclays Bank PLC 06747NZF4 01/31/2020 01/29/2025 100.000 0.000 1.9400 37.76 0.055469 0.056007 0.056550 0.057099 0.057653 20.23 20.62
Barclays Bank PLC 06747NZE7 01/31/2020 07/29/2025 100.000 0.000 2.0100 39.14 0.057530 0.058108 0.058692 0.059282 0.059878 20.99 21.42
Barclays Bank PLC 06747MWE2 07/03/2019 06/30/2022 100.000 0.000 2.8099 72.09 0.083674 14.98

Barclays Bank PLC 06746XLE1 08/31/2018 06/01/2023 100.000 1.000 3.6891 127.97 0.112170 0.113214 0.115303 40.66 17.30
Barclays Bank PLC 06747MWAO 06/28/2019 06/30/2023 100.000 0.000 2.9300 75.69 0.087543 0.088826 0.090127 31.75 16.13
Barclays Bank PLC 06744CJZ5 11/30/2017 11/29/2024 100.000 0.000 3.1200 134.87 0.098083 0.099613 0.101167 0.102745 0.104348 35.68 36.81
Barclays Bank PLC 06746XLB7 08/31/2018 06/01/2023 100.000 0.000 3.6892 129.77 0.115420 0.117549 0.119718 42.06 17.96
Barclays Bank PLC 06741RGQ8 04/18/2013 04/18/2030 100.000 VARIES 3.0513 275.03 0.089714 0.089811 0.089910 0.090010 0.089900 32.33 32.38
Barclays Bank PLC 06747MVV5 06/19/2019 12/19/2022 100.000 VARIES 3.3078 20.15 0.021660 0.022018 7.60

Barclays Bank PLC 06738KQ53 02/14/2012 02/14/2022 100.000 0.500 4.1087 483.86 0.161410 6.94

Barclays Bank PLC 06744CJQ5 11/27/2017 11/21/2024 100.000 0.000 3.1199 135.17 0.098040 0.099569 0.101122 0.102700 0.104302 35.69 36.82
Barclays Bank PLC 06747MW85 06/28/2019 06/28/2024 100.000 0.000 3.0400 78.62 0.091061 0.092445 0.093850 0.095277 0.096725 33.04 34.05
Barclays Bank PLC 06747NHX5 10/02/2019 10/02/2024 100.000 0.000 2.3500 53.92 0.068400 0.069204 0.070017 0.070840 0.071672 24.91 25.50
Barclays Bank PLC 06744CJIR3 11/27/2017 11/22/2023 100.000 0.000 3.0299 131.06 0.094884 0.096322 0.097781 0.099262 34.53 31.65
Barclays Bank PLC 06747B506 06/05/2019 06/04/2025 100.000 0.000 3.2000 85.10 0.096222 0.097762 0.099326 0.100915 0.102530 35.00 36.13
Barclays Bank PLC 06746XKX0 09/06/2018 06/05/2023 100.000 0.000 3.7091 129.82 0.116094 0.118247 0.120440 42.29 18.55
Barclays Bank PLC 06747NHT4 10/02/2019 10/02/2024 100.000 0.000 2.3500 53.92 0.068400 0.069204 0.070017 0.070840 0.071672 24 .91 25.50
Barclays Bank PLC 06747PNU9 04/30/2020 04/30/2025 100.000 0.000 2.2800 38.59 0.065524 0.066271 0.067027 0.067791 0.068564 23.81 24.36
Barclays Bank PLC 06747MVL7 05/29/2019 05/29/2029 100.000 VARIES 3.3999 87.73 0.092751 0.092272 0.091890 0.091606 0.091428 33.28 33.01
Barclays Bank PLC 06747PNV7 05/05/2020 04/30/2024 100.000 0.000 2.1000 35.20 0.060172 0.060804 0.061442 0.062088 0.062739 21.85 22.31
Barclays Bank PLC 06747NHP2 10/23/2019 10/21/2022 100.000 0.000 2.3300 52.03 0.067782 0.068572 19.80

Barclays Bank PLC 06747QA56 07/29/2020 07/29/2027 100.000 0.000 1.8100 25.96 0.051192 0.051655 0.052123 0.052594 0.053070 18.65 18.99
Barclays Bank PLC 06741WEM8 12/26/2018 12/26/2023 100.000 0.000 2.8900 90.33 0.087495 0.088760 0.090042 0.091343 31.74 32.20
Barclays Bank PLC 06747QA49 07/29/2020 07/29/2025 100.000 0.000 1.4600 20.91 0.041150 0.041450 0.041753 0.042058 0.042365 14.96 15.18
Barclays Bank PLC 06748WLY7 10/27/2021 10/26/2028 100.000 0.000 2.2700 4.04 0.063055 0.063767 0.064491 0.065223 0.065963 22.92 23.44
Barclays Bank PLC 06747MVE3 05/22/2019 05/20/2022 100.000 0.000 2.8500 76.62 0.084956 11.81

Barclays Bank PLC 06748WLZ4 10/27/2021 04/29/2027 100.000 0.000 1.9100 3.40 0.053061 0.053568 0.054079 0.054596 0.055117 19.26 19.63
Barclays Bank PLC 06747H636 06/03/2020 06/03/2027 100.000 0.000 2.1700 34.65 0.062261 0.062937 0.063620 0.064310 0.065008 22.57 23.07
Barclays Bank PLC 06747NHF4 10/03/2019 10/05/2026 100.000 0.000 2.4700 56.66 0.072073 0.072963 0.073865 0.074777 0.075700 26.26 26.91
Barclays Bank PLC 06747NYG3 02/05/2020 07/31/2023 100.000 0.000 1.8715 36.14 0.053445 0.053945 0.054450 0.054960 19.48 11.47
Barclays Bank PLC 06738JIMB7 08/19/2010 08/19/2022 100.000 VARIES 4.2846 492.67 0.120417 0.119723 27.33
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Barclays Bank PLC 06747G331 04/22/2020 05/05/2027 100.000 0.000 2.3999 41.20 0.069153 0.069983 0.070823 0.071673 0.072533 25.14 25.75
Barclays Bank PLC 06748XP70 08/30/2022 02/28/2025 100.000 0.000 4.8900 0.135833 0.139118 0.142519 16.44 50.31
Barclays Bank PLC 06747NYF5 02/05/2020 01/26/2023 100.000 0.000 1.8499 35.72 0.052802 0.053290 0.053783 19.25 1.34
Barclays Bank PLC 06747PNC9 04/24/2020 04/26/2027 100.000 0.000 2.3700 40.54 0.068210 0.069018 0.069836 0.070664 0.071501 24.81 25.40
Barclays Bank PLC 06747M3U8 12/26/2018 09/25/2023 100.000 0.000 2.8095 87.77 0.084260 0.085443 0.086644 0.087861 30.78 23.09
Barclays Bank PLC 06747N6Z2 08/02/2019 02/02/2023 100.000 VARIES 2.7753 10.22 0.011621 0.011782 0.011945 4.26 0.37
Barclays Bank PLC 06747B449 07/03/2019 07/06/2026 100.000 0.000 3.2200 82.95 0.095370 0.096905 0.098466 0.100051 0.101662 35.15 36.29
Barclays Bank PLC 06747QQA8 11/30/2020 11/30/2027 100.000 0.000 1.4300 15.60 0.040292 0.040580 0.040871 0.041163 0.041457 14.57 14.78
Barclays Bank PLC 06747NXT6 02/05/2020 02/05/2025 100.000 0.000 1.9400 37.48 0.055473 0.056011 0.056554 0.057103 0.057657 20.22 20.62
Barclays Bank PLC 06747NXS8 01/31/2020 01/31/2024 100.000 0.000 1.8800 36.58 0.053709 0.054214 0.054724 0.055238 0.055757 19.58 19.95
Barclays Bank PLC 06747NGL2 09/18/2019 09/18/2024 100.000 0.000 2.5500 59.66 0.074515 0.075465 0.076428 0.077402 0.078389 27.19 27.89
Barclays Bank PLC 06748EGK3 05/05/2021 05/05/2026 100.000 0.000 1.3500 8.86 0.037753 0.038008 0.038264 0.038523 0.038783 13.67 13.85
Barclays Bank PLC 06747PN39 04/22/2020 04/22/2027 100.000 0.000 2.4000 41.20 0.069096 0.069925 0.070764 0.071613 0.072472 25.14 25.75
Barclays Bank PLC 06747MUJ3 05/22/2019 05/19/2022 100.000 0.000 2.8499 76.62 0.084948 11.72

Barclays Bank PLC 06738JLX0 10/07/2010 10/07/2022 100.000 VARIES 4.2148 485.06 0.118320 0.117706 32.55

Barclays Bank PLC 06748EGJ6 04/30/2021 04/28/2028 100.000 0.000 1.9100 12.82 0.053556 0.054068 0.054584 0.055105 0.055632 19.44 19.81
Barclays Bank PLC 06747NXQ2 01/31/2020 01/29/2027 100.000 0.000 2.1400 41.71 0.061370 0.062026 0.062690 0.063361 0.064039 22.41 22.89
Barclays Bank PLC 06739FJF9 03/11/2016 03/13/2023 100.000 0.125 2.2608 138.98 0.070616 0.071375 0.072143 25.72 5.19
Barclays Bank PLC 06747NGJ7 10/03/2019 10/03/2024 100.000 0.000 2.2800 52.22 0.066271 0.067026 0.067790 0.068563 0.069345 24.13 24.68
Barclays Bank PLC 06746XJKO 07/31/2018 07/31/2023 100.000 VARIES 3.8007 130.00 0.107675 0.107634 0.107206 0.106490 38.68 22.28
Barclays Bank PLC 06741VAN2 09/30/2016 09/29/2023 100.000 0.000 2.2200 122.98 0.068860 0.069624 0.070397 0.071178 25.07 19.01
Barclays Bank PLC 06748XNW7 08/24/2022 02/23/2024 100.000 0.000 4.5900 0.127500 0.130410 0.133403 16.19 47.18
Barclays Bank PLC 06739FJQ5 10/30/2018 10/30/2023 100.000 0.000 3.9200 130.98 0.122338 0.124736 0.127181 0.129674 44.77 38.48
Barclays Bank PLC 06747NGC2 10/03/2019 03/31/2023 100.000 0.000 2.1416 48.99 0.062069 0.062733 0.063405 22.59 5.64
Barclays Bank PLC 06741WDG2 12/04/2017 06/02/2023 100.000 1.000 3.0301 128.43 0.091404 0.092788 0.093352 33.21 14.10
Barclays Bank PLC 06744CYW5 0370972018 0370972028 100.000 VARIES 3.4394 16.60 0.011425 0.011622 0.011822 0.012025 0.012232 4.19 4.34
Barclays Bank PLC 06748WKK8 11/03/2021 11/03/2026 100.000 0.000 1.9400 3.13 0.053890 0.054412 0.054940 0.055473 0.056011 19.56 19.94
Barclays Bank PLC 06747MCT1 02/28/2019 02/28/2022 100.000 0.000 3.4800 103.04 0.105375 6.01

Barclays Bank PLC 06747C686 09/05/2019 09/03/2026 100.000 0.000 2.5000 59.41 0.072972 0.073884 0.074808 0.075743 0.076689 26.65 27.32
Barclays Bank PLC 06748XNM9 09/06/2022 09/05/2024 100.000 0.000 4.9600 0.137778 0.141176 0.144677 15.84 51.01
Barclays Bank PLC 06748WKJ1 10/29/2021 10/31/2028 100.000 0.000 2.2700 3.91 0.063059 0.063775 0.064499 0.065231 0.065971 22.92 23.44
Barclays Bank PLC 06747NG99 10/03/2019 09/30/2022 100.000 0.000 2.1000 48.02 0.060811 0.061450 16.47

Barclays Bank PLC 06747PM97 04/08/2020 04/08/2027 100.000 0.000 3.7900 67.18 0.111377 0.113488 0.115638 0.117829 0.120062 40.83 42.39
Barclays Bank PLC 06747NG32 10/03/2019 06/30/2023 100.000 0.000 2.1595 49.40 0.062945 0.063624 0.064311 22.78 11.51
Barclays Bank PLC 06747MU46 06/03/2019 06/02/2022 100.000 0.000 2.8500 75.69 0.084963 12.83

Barclays Bank PLC 06741VQS4 05/03/2017 05/03/2022 100.000 0.000 2.9001 143.65 0.091701 11.19

Barclays Bank PLC 06741VQR6 04/28/2017 10/30/2023 100.000 0.000 3.1299 156.29 0.100000 0.101565 0.103154 0.104769 36.47 31.13
Barclays Bank PLC 06741VQQ8 04/28/2017 04/25/2024 100.000 0.000 3.0900 154.17 0.098509 0.100031 0.101576 0.103146 0.104739 35.94 37.06
Barclays Bank PLC 06740PVH6 10/20/2010 10/20/2025 100.000 VARIES 4.6203 517.97 0.129769 0.129604 0.129436 0.129264 0.129088 46.66 46.54
Barclays Bank PLC 06739FJA0 12/18/2015 12/19/2022 100.000 0.125 2.3109 148.27 0.073170 0.073975 25.61

Barclays Bank PLC 06744CYES 04/03/2018 04/05/2023 100.000 0.000 3.5300 140.04 0.110851 0.112808 0.114799 40.60 10.79
Barclays Bank PLC 06744C7B1 10/27/2017 10/24/2024 100.000 0.000 3.2400 143.74 0.102319 0.103976 0.105661 0.107372 0.109112 37.36 38.58
Barclays Bank PLC 06744CYF2 03/29/2018 03/31/2023 100.000 1.250 3.5081 137.18 0.106208 0.106853 0.108727 0.110634 38.58 9.68
Barclays Bank PLC 06747N5K6 08/05/2019 07/31/2024 100.000 0.000 2.5814 63.66 0.075453 0.076427 0.077414 0.078413 0.079425 27.63 28.35
Barclays Bank PLC 06744C7C9 10/27/2017 10/25/2023 100.000 0.000 3.1300 138.58 0.098428 0.099968 0.101532 0.103121 35.92 30.14
Barclays Bank PLC 06747N5J9 07/31/2019 07/31/2025 100.000 0.000 2.4500 60.70 0.071453 0.072329 0.073215 0.074112 0.075020 26.15 26.79
Barclays Bank PLC 06747PLM9 04/20/2020 04/21/2025 100.000 0.000 2.2700 39.07 0.065231 0.065971 0.066720 0.067477 0.068243 23.72 24.26
Barclays Bank PLC 06741WCJI7 06/05/2017 06/03/2022 100.000 0.000 2.6701 128.95 0.083560 12.70

Barclays Bank PLC 06747PLN7 04/17/2020 04/18/2024 100.000 0.000 2.1600 37.34 0.061970 0.062639 0.063316 0.064000 0.064691 22.53 23.02

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for

Issue Total Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
& Rate /1722t 5092 1st | 2022 2nd | 2022 3rd | 2023 2nd | 2023 3rd 2022 2023
Period Period 2023 1st Period Period

Barclays Bank PLC 06746XZK2 12/24/2018 12/22/2023 100.000 0.000 3.5300 111.45 0.108887 0.110808 0.112764 0.114754 39.58 39.94
Barclays Bank PLC 06748XN80 08/17/2022 08/14/2025 100.000 0.000 4.6700 0.129722 0.132701 0.135799 17.38 48.07
Barclays Bank PLC 06747NWEO 01/02/2020 01/02/2025 100.000 0.000 2.4000 48.80 0.069095 0.069925 0.070764 0.071613 0.072472 25.32 25.93
Barclays Bank PLC 06744CY70 03/29/2018 09/26/2024 100.000 0.000 3.6400 145.13 0.114682 0.116769 0.118894 0.121058 0.123261 42.06 43.61
Barclays Bank PLC 06748XN31 09/06/2022 09/05/2024 100.000 0.000 4.9600 0.137778 0.141176 0.144677 15.84 51.01
Barclays Bank PLC 06744C6P1 11/03/2017 11/03/2022 100.000 0.000 2.6500 115.79 0.081785 0.082869 24.89

Barclays Bank PLC 06748XN23 09/06/2022 09/03/2027 100.000 0.000 5.0800 0.141111 0.144636 0.148309 16.23 52.28
Barclays Bank PLC 06744CY62 03/29/2018 03/28/2023 100.000 0.000 3.5100 139.64 0.110116 0.112049 0.114015 40.35 9.92
Barclays Bank PLC 06747MC87 03/05/2019 02/28/2022 100.000 0.000 3.1998 93.76 0.096167 5.48

Barclays Bank PLC 06747RAA3 04/16/2021 04/14/2028 100.000 0.000 1.8600 13.21 0.052142 0.052627 0.053116 0.053610 0.054109 18.93 19.29
Barclays Bank PLC 06747D882 11/05/2019 11/04/2026 100.000 0.000 2.7100 59.76 0.079435 0.080512 0.081603 0.082708 0.083829 28.91 29.70
Barclays Bank PLC 06747MC38 02/28/2019 02/29/2024 100.000 0.000 3.6879 109.47 0.112254 0.114313 0.116432 0.118567 0.120766 41.29 42.83
Barclays Bank PLC 06747C546 09/06/2019 08/29/2024 100.000 0.000 2.3000 54.49 0.066848 0.067612 0.068394 0.069176 0.069976 24.39 24.96
Barclays Bank PLC 06740PV29 12/30/2010 12/30/2030 100.000 VARIES 5.2624 518.28 0.135613 0.136749 0.137914 0.139109 0.140336 49.03 49.87
Barclays Bank PLC 06744C6N6 10/31/2017 10/31/2024 100.000 0.000 3.2400 143.43 0.102347 0.104005 0.105690 0.107402 0.109142 37.35 38.57
Barclays Bank PLC 06747MBN5 03/05/2019 11/30/2022 100.000 0.000 3.2591 95.59 0.098907 0.100519 32.83

Barclays Bank PLC 06747NEP5 09/27/2019 09/25/2024 100.000 0.000 2.4600 56.86 0.071747 0.072630 0.073523 0.074428 0.075343 26.16 26.81
Barclays Bank PLC 06747MSN7 05/30/2019 05/25/2022 100.000 0.000 2.9399 78.42 0.087810 12.64

Barclays Bank PLC 06744CGK1 08/25/2017 08/22/2024 100.000 0.000 2.9600 136.37 0.092453 0.093821 0.095210 0.096619 0.098049 33.88 34.90
Barclays Bank PLC 06747NVN1 12/11/2019 12/11/2029 100.000 VARIES 2.4256 8.15 0.009749 0.009867 0.009987 0.010108 0.010231 3.54 3.62
Barclays Bank PLC 06748E4K6 02/26/2021 02/28/2028 100.000 0.000 1.7600 14.97 0.049324 0.049758 0.050196 0.050637 0.051083 17.94 18.26
Barclays Bank PLC 06747NENO 09/27/2019 03/25/2025 100.000 0.000 2.5300 58.52 0.073891 0.074826 0.075772 0.076731 0.077702 26.95 27.64
Barclays Bank PLC 06738KN98 02/29/2012 02/28/2022 100.000 VARIES 4.0104 395.46 0.110884 6.43

Burea County SD #84, IL 121012AT5 06/04/2010 12/01/2022 104.788 VARIES 6.1676 739.10 0.172276 0.171806 56.77

Bureau County SD #502, 1 121133CK6 10/10/2013 12/01/2023 100.125 VARIES 4.9874 411.48 0.138571 0.138563 0.138555 0.138547 49.88 45.72
Bureau County, SD #205, 121133CL4 10/10/2013 12/01/2029 100.148 VARIES 5.8866 486.11 0.163656 0.163649 0.163642 0.163634 0.163627 58.91 58.91
CANUTILLO TEX INDPT SCH 138735YN9 07/29/2020 02/15/2030 81.977 0.000 2.0930 24.65 0.048709 0.049218 0.049733 0.050254 0.050780 17.77 18.14
CANUTILLO TEX INDPT SCH 138735YL3 07/29/2020 02/15/2028 86.749 0.000 1.8930 23.57 0.046523 0.046964 0.047408 0.047857 0.048310 16.95 17.27
CANUTILLO TEX INDPT SCH 138735YK5 07/29/2020 02/15/2027 89.327 0.000 1.7320 22.19 0.043758 0.044137 0.044519 0.044905 0.045294 15.92 16.20
CANUTILLO TEX INDPT SCH 138735YM1 07/29/2020 02/15/2029 84.413 0.000 1.9930 24.16 0.047709 0.048185 0.048665 0.049150 0.049640 17.39 17.74
CAREY OHIO EXMP VLG SCH 141771BW4 03/04/2020 11/01/2036 57.028 0.000 3.3998 36.23 0.056956 0.057924 0.058909 0.059910 0.060928 20.80 21.51
CAREY OHIO EXMP VLG SCH 141771BU8 03/04/2020 11/01/2034 61.892 0.000 3.2998 38.13 0.059897 0.060885 0.061890 0.062911 0.063949 21.86 22.59
CAREY OHIO EXMP VLG SCH 141771BV6 03/04/2020 11/01/2035 59.439 0.000 3.3499 37.19 0.058444 0.059422 0.060418 0.061430 0.062459 21.33 22.06
CAREY OHIO EXMP VLG SCH 141771BT1 03/04/2020 11/01/2033 64.382 0.000 3.2499 39.05 0.061313 0.062310 0.063322 0.064351 0.065397 22.37 23.11
CAREY OHIO EXMP VLG SCH 141771BR5 03/04/2020 11/01/2031 69.862 0.000 3.0999 40.38 0.063307 0.064288 0.065284 0.066296 0.067324 23.09 23.81
CAREY OHIO EXMP VLG SCH 141771BS3 03/04/2020 11/01/2032 67.325 0.000 3.1499 39.55 0.062042 0.063019 0.064011 0.065020 0.066044 22.63 23.35
CBI1Z, Inc. 124805AA0 05/30/2006 06/01/2026 100.000 VARIES 8.9994: 2381.41 0.705269 0.732015 0.759964 0.789170 0.819460 260.35 280.63
CBIZ, Inc. 124805AB8 05/30/2006 06/01/2026 100.000 VARIES 8.9994: 2381.41 0.705269 0.732015 0.759964 0.789170 0.819460 260.35 280.63
CHINA SPRING TEX INDPT S 169412RQ8 07/22/2020 08/15/2034 68.731 0.000 2.6840 26.95 0.052717 0.053424 0.054141 0.054868 0.055604 19.30 19.82
CHINA SPRING TEX INDPT S 169412RPO 07/22/2020 08/15/2033 71.045 0.000 2.6339 27.33 0.053448 0.054152 0.054865 0.055587 0.056319 19.56 20.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RGV1 11/03/2022 11/05/2024 100.000 0.000 5.8450 0.162361 0.162414 0.167160 0.172046 9.42 59.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RFK6 11/03/2022 11/05/2026 100.000 0.000 5.8740 0.163167 0.163220 0.168014 0.172948 9.47 60.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RFNO 11/03/2022 05/03/2024 100.000 0.000 5.8640 0.162889 0.167665 0.172581 9.45 60.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RW76 11/03/2022 12/05/2023 100.000 0.000 6.3880 0.177444 0.178452 0.184152 10.32 60.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RV69 11/02/2022 11/04/2027 100.000 0.000 5.8830 0.163417 0.163470 0.168279 0.173228 9.64 60.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RUW3 10/31/2022 05/01/2024 100.000 0.000 5.9510 0.165306 0.170252 0.175317 10.08 61.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YMAS 10/31/2022 10/31/2037 100.000 VARIES 6.1000 0.169444 0.167750 0.166004 10.34 60.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RHN8 10/31/2022 10/29/2027 100.000 0.000 6.0870 0.169083 0.174201 0.179503 10.31 62.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RZ57 10/25/2022 10/23/2025 100.000 0.000 6.0190 0.167194 0.172170 0.177352 11.03 61.78

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YLW8 11/17/2022 11/19/2024 100.000 0.000 5.5240 0.153444 0.153492 0.157731 0.162088 6.75 56.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R6G5 09/30/2022 10/02/2028 100.000 0.000 5.7960 0.161000 0.161052 0.165719 0.170522 14.66 59.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RFT7 11/03/2022 11/05/2026 100.000 0.000 5.8740 0.163167 0.163220 0.168014 0.172948 9.47 60.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y5L0 10/26/2022 10/24/2025 100.000 0.000 6.1160 0.169889 0.175026 0.180379 11.04 62.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y5V8 10/26/2022 10/25/2025 100.000 0.000 6.1160 0.169889 0.175055 0.180408 11.04 62.78
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17290AGD6 11/15/2022 11/15/2029 100.000 VARIES 5.5081 0.153003 0.148801 0.144484 7.04 53.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y5C0 11/04/2022 05/06/2024 100.000 0.000 5.7860 0.160722 0.160774 0.165425 0.170211 9.16 59.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RS55 10/26/2022 04/24/2026 100.000 0.000 6.1260 0.170167 0.175321 0.180691 11.06 62.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y4Q0 10/26/2022 04/25/2024 100.000 0.000 6.0580 0.168278 0.173347 0.178597 10.94 62.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YET3 11/17/2022 11/17/2042 100.000 VARIES 5.6858 0.157938 0.150582 0.143018 6.95 54.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YHR4 11/02/2022 05/01/2025 100.000 0.000 5.7570 0.159917 0.164494 0.169229 9.44 58.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RST3 11/03/2022 11/05/2025 100.000 0.000 5.8740 0.163167 0.163220 0.168014 0.172948 9.47 60.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RNY7 11/03/2022 11/04/2027 100.000 0.000 5.9420 0.165056 0.169987 0.175037 9.57 60.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YRU6 11/08/2022 11/08/2029 100.000 0.000 5.9130 0.164250 0.169106 0.174106 8.71 60.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YRX0 11/18/2022 11/18/2042 100.000 VARIES 5.7556 0.159877 0.156484 0.152994 6.87 56.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YB74 10/31/2022 05/01/2024 100.000 0.000 5.9510 0.165306 0.170252 0.175317 10.08 61.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YAX8 10/28/2022 10/30/2024 100.000 0.000 5.9710 0.165861 0.165916 0.170870 0.175971 10.45 61.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YAD2 11/04/2022 11/04/2024 100.000 0.000 5.7570 0.159917 0.164520 0.169256 9.12 58.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YRG7 11/03/2022 11/04/2027 100.000 0.000 5.9420 0.165056 0.169987 0.175037 9.57 60.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YAQ3 10/26/2022 10/26/2027 100.000 0.000 6.2330 0.173139 0.178535 0.184099 11.25 64.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RMG7 10/31/2022 10/31/2024 100.000 0.000 5.9420 0.165056 0.169959 0.175009 10.07 60.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YDL1 11/18/2022 12/20/2023 100.000 0.000 6.0970 0.169361 0.170279 0.175470 7.29 60.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RQE8 10/26/2022 04/26/2027 100.000 0.000 6.2810 0.174472 0.179952 0.185603 11.34 64.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y2Z2 10/31/2022 10/31/2042 100.000 VARIES 6.2815 0.174485 0.168623 0.162578 10.64 61.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y2Y5 10/31/2022 10/31/2024 100.000 0.000 5.9420 0.165056 0.169959 0.175009 10.07 60.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YUE8 11/16/2022 11/16/2027 100.000 0.000 5.8060 0.161278 0.165960 0.170777 7.26 59.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YDE7 11/17/2022 11/19/2025 100.000 0.000 5.5040 0.152889 0.152936 0.157144 0.161469 6.73 56.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y2H2 10/25/2022 10/25/2027 100.000 0.000 6.1260 0.170167 0.175379 0.180751 11.23 62.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YCMO 11/17/2022 11/17/2042 100.000 VARIES 5.6858 0.157938 0.153741 0.149425 6.95 55.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YTT7 11/17/2022 11/20/2023 100.000 0.000 5.6020 0.155611 0.155684 0.160044 6.85 50.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YCR9 11/14/2022 11/12/2027 100.000 0.000 5.9510 0.165306 0.170170 0.175233 7.77 60.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YTV2 11/17/2022 11/17/2042 100.000 VARIES 5.6858 0.157938 0.146634 0.135009 6.95 53.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YTWO 11/17/2022 11/19/2024 100.000 0.000 5.5240 0.153444 0.153492 0.157731 0.162088 6.75 56.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YSY7 11/02/2022 11/02/2028 100.000 0.000 5.9030 0.163972 0.168812 0.173794 9.67 60.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RJD8 10/31/2022 05/01/2025 100.000 0.000 5.9510 0.165306 0.170252 0.175317 10.08 61.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RJ30 10/31/2022 11/30/2023 100.000 0.000 6.4460 0.179056 0.180017 0.185819 10.95 60.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RZR9 10/20/2022 10/21/2027 100.000 0.000 6.0290 0.167472 0.172549 0.177750 11.89 61.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RM36 10/31/2022 10/29/2027 100.000 0.000 6.0870 0.169083 0.174201 0.179503 10.31 62.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RM69 10/31/2022 05/01/2025 100.000 0.000 5.9510 0.165306 0.170252 0.175317 10.08 61.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YPQ7 11/16/2022 11/19/2025 100.000 0.000 5.5140 0.153167 0.153237 0.157462 0.161803 6.90 56.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y4E7 11/09/2022 11/07/2025 100.000 0.000 6.0780 0.168833 0.173907 0.179192 8.78 62.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YJT8 11/28/2022 05/28/2024 100.000 0.000 5.6790 0.157750 0.162229 0.166836 5.21 57.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YKB5 11/28/2022 11/26/2027 100.000 0.000 5.4560 0.151556 0.155644 0.159890 5.00 55.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YJF8 11/02/2022 10/31/2024 100.000 0.000 5.8740 0.163167 0.167906 0.172837 9.63 60.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YJE1 11/28/2022 11/28/2025 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RVY8 10/31/2022 10/29/2027 100.000 0.000 6.0870 0.169083 0.174201 0.179503 10.31 62.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YJQ4 11/30/2022 11/28/2025 100.000 0.000 5.3780 0.149389 0.153361 0.157485 4.63 54.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RUZ6 10/31/2022 10/29/2027 100.000 0.000 6.0870 0.169083 0.174201 0.179503 10.31 62.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YLY4 11/28/2022 11/28/2025 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RYH2 10/20/2022 10/22/2025 100.000 0.000 5.9420 0.165056 0.165110 0.170015 0.175067 11.72 61.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YLZ1 11/30/2022 12/01/2042 100.000 VARIES 5.4500 0.14978 0.145697 0.139827 4.69 53.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YME7 11/23/2022 12/21/2023 100.000 0.000 6.1840 0.171778 0.172604 0.177941 6.54 61.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RY58 10/14/2022 10/16/2025 100.000 0.000 5.6500 0.156944 0.156994 0.161429 0.165989 12.09 57.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RYD1 10/20/2022 04/23/2025 100.000 0.000 5.9220 0.164500 0.164581 0.169454 0.174472 11.69 60.80
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RXJ9 10/14/2022 10/16/2025 100.000 0.000 5.6500 0.156944 0.156994 0.161429 0.165989 12.09 57.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RXM2 10/14/2022 10/14/2027 100.000 0.000 5.7960 0.161000 0.165666 0.170467 12.40 59.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RXNO 10/13/2022 10/10/2024 100.000 0.000 5.4260 0.150722 0.154743 0.158941 11.76 55.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RXQ3 10/19/2022 10/19/2037 100.000 VARIES 6.9400 0.192778 0.177298 0.161000 13.88 64.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YG53 11/28/2022 05/28/2025 100.000 0.000 5.5140 0.153167 0.157389 0.161729 5.05 56.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y5Y2 10/21/2022 10/21/2027 100.000 0.000 5.9710 0.165861 0.170813 0.175913 11.61 61.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RSH9 11/01/2022 04/30/2026 100.000 0.000 5.8930 0.163694 0.168491 0.173455 9.82 60.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y5F3 11/01/2022 11/30/2023 100.000 0.000 6.3880 0.177444 0.178358 0.184054 10.67 59.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RQW8 10/31/2022 10/29/2027 100.000 0.000 6.0870 0.169083 0.174201 0.179503 10.31 62.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YER7 11/28/2022 11/26/2027 100.000 0.000 4.4560 0.123778 0.126505 0.129323 4.08 45.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YF62 11/23/2022 11/21/2024 100.000 0.000 5.4850 0.152361 0.156493 0.160785 5.79 55.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YEW6 11/28/2022 11/28/2025 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YECO 11/29/2022 12/01/2025 100.000 0.000 5.4650 0.151806 0.151852 0.156001 0.160264 4.86 55.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RR31 10/31/2022 10/29/2027 100.000 0.000 6.0870 0.169083 0.174201 0.179503 10.31 62.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YHC7 11/07/2022 12/07/2023 100.000 0.000 6.4170 0.178250 0.179203 0.184953 9.65 61.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YHJ2 11/28/2022 11/28/2025 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YHN3 11/28/2022 12/28/2023 100.000 0.000 6.2130 0.172583 0.173477 0.178866 5.70 62.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y6P0O 12/05/2022 12/04/2025 100.000 0.000 5.4070 0.150194 0.154232 0.158402 3.91 55.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YH52 11/25/2022 12/27/2023 100.000 0.000 6.1840 0.171778 0.172722 0.178063 6.19 62.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YH78 11/28/2022 05/28/2025 100.000 0.000 5.5140 0.153167 0.157389 0.161729 5.05 56.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y6D7 11/01/2022 11/01/2027 100.000 0.000 5.9900 0.166389 0.171372 0.176505 9.98 61.40
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YGKO 11/28/2022 11/27/2024 100.000 0.000 5.5630 0.154528 0.158802 0.163219 5.10 56.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y6H8 11/28/2022 11/26/2027 100.000 0.000 5.4560 0.151556 0.155644 0.159890 5.00 55.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YSJO 11/28/2022 11/28/2025 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YSL5 12/05/2022 12/04/2025 100.000 0.000 5.4070 0.150194 0.154232 0.158402 3.91 55.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YC24 12/02/2022 12/02/2027 100.000 0.000 5.3390 0.148306 0.152265 0.156329 4.30 54.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YRT9 12/06/2022 01/05/2024 100.000 0.000 6.1650 0.171250 0.172100 0.177405 4.28 62.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YB82 10/20/2022 10/21/2027 100.000 0.000 6.0290 0.167472 0.172549 0.177750 11.89 61.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YS84 11/29/2022 11/29/2027 100.000 0.000 5.3870 0.149639 0.153669 0.157808 4.79 54._86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YRY8 11/07/2022 11/06/2025 100.000 0.000 5.9220 0.164500 0.169344 0.174358 8.88 60.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YSB7 11/28/2022 11/27/2024 100.000 0.000 5.5630 0.154528 0.158802 0.163219 5.10 56.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YSC5 11/28/2022 05/28/2025 100.000 0.000 5.5140 0.153167 0.157389 0.161729 5.05 56.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YRC6 11/23/2022 11/23/2027 100.000 0.000 5.3780 0.149389 0.153406 0.157531 5.68 54.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YAG5 10/21/2022 10/21/2027 100.000 0.000 5.9710 0.165861 0.170813 0.175913 11.61 61.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RMX0 10/19/2022 10/20/2042 100.000 VARIES 6.4290 0.176593 0.170888 0.162987 12.86 61.80
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YB25 12/05/2022 12/04/2025 100.000 0.000 5.4070 0.150194 0.154232 0.158402 3.91 55.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YQR4 12/05/2022 12/05/2024 100.000 0.000 5.4650 0.151806 0.155954 0.160215 3.95 55.62
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YR28 11/28/2022 11/28/2029 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YQQ6 12/05/2022 12/04/2025 100.000 0.000 5.4070 0.150194 0.154232 0.158402 3.91 55.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YR44 12/05/2022 06/04/2025 100.000 0.000 5.4170 0.150472 0.154525 0.158710 3.91 55.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YR93 11/22/2022 05/22/2024 100.000 0.000 5.5430 0.153972 0.158240 0.162625 6.00 56.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RMK8 10/31/2022 05/01/2025 100.000 0.000 5.9510 0.165306 0.170252 0.175317 10.08 61.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y3MO 10/20/2022 10/22/2024 100.000 0.000 5.9130 0.164250 0.164304 0.169162 0.174163 11.67 60.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YE22 12/05/2022 06/04/2024 100.000 0.000 5.5820 0.155056 0.159359 0.163807 4.03 56.83

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YTZ3 11/30/2022 12/01/2042 100.000 VARIES 5.4500 0.149780 0.147968 0.144430 4.69 53.68
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y3B4 11/28/2022 11/27/2026 100.000 0.000 5.4260 0.150722 0.154789 0.158988 4.97 55.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YDF4 11/07/2022 11/07/2024 100.000 0.000 5.8740 0.163167 0.167959 0.172892 8.81 60.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y2J8 11/28/2022 11/27/2026 100.000 0.000 5.4260 0.150722 0.154789 0.158988 4.97 55.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YU32 11/28/2022 11/26/2027 100.000 0.000 5.4560 0.151556 0.155644 0.159890 5.00 55.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YU40 11/28/2022 11/28/2025 100.000 0.000 5.4950 0.152639 0.156833 0.161142 5.04 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YU73 11/28/2022 05/28/2024 100.000 0.000 5.6790 0.157750 0.162229 0.166836 5.21 57.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YCT5 11/07/2022 11/06/2025 100.000 0.000 5.9220 0.164500 0.169344 0.174358 8.88 60.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YBV1 12/05/2022 06/04/2025 100.000 0.000 5.4170 0.150472 0.154525 0.158710 3.91 55.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RZK4 10/20/2022 10/22/2024 100.000 0.000 5.9130 0.164250 0.164304 0.169162 0.174163 11.67 60.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YNB2 11/30/2022 11/28/2025 100.000 0.000 5.3780 0.149389 0.153361 0.157485 4.63 54.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YN63 12/12/2022 06/12/2025 100.000 0.000 5.2510 0.145861 0.149691 0.153621 2.77 53.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RZA6 10/21/2022 10/23/2025 100.000 0.000 5.8740 0.163167 0.163220 0.168014 0.172948 11.43 60.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RZF5 10/13/2022 10/10/2024 100.000 0.000 5.4260 0.150722 0.154743 0.158941 11.76 55.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YQJ2 11/22/2022 11/22/2027 100.000 0.000 5.3290 0.148028 0.151972 0.156021 5.77 54.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YQN3 11/30/2022 12/01/2027 100.000 0.000 5.3100 0.147500 0.151438 0.155459 4.57 54.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RKL8 10/14/2022 10/17/2024 100.000 0.000 5.5720 0.154778 0.154850 0.159164 0.163598 11.92 57.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RF59 08/26/2022 08/28/2024 100.000 0.000 4.2450 0.117917 0.117944 0.120448 0.123004 14.74 43.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R4L6 09/30/2022 10/02/2029 100.000 0.000 5.8540 0.162611 0.162664 0.167425 0.172326 14.80 60.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDV4 09/30/2022 10/02/2025 100.000 0.000 5.7960 0.161000 0.161052 0.165719 0.170522 14.66 59.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RE76 09/30/2022 10/02/2025 100.000 0.000 5.6210 0.156139 0.156188 0.160577 0.165090 14.21 57.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDY8 09/30/2022 04/01/2026 100.000 0.000 5.6500 0.156944 0.161403 0.165962 14.28 58.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PSC4 08/31/2022 08/31/2027 100.000 0.000 4.5390 0.126083 0.128913 0.131871 15.26 46.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RH40 09/30/2022 09/30/2027 100.000 0.000 5.7960 0.161000 0.165666 0.170467 14.65 59.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YM23 11/03/2022 11/04/2027 100.000 0.000 5.9420 0.165056 0.169987 0.175037 9.57 60.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RBGY 08/24/2022 08/24/2027 100.000 0.000 4.4410 0.123361 0.126100 0.128900 15.67 45.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RRN7 10/28/2022 10/30/2024 100.000 0.000 5.9710 0.165861 0.165916 0.170870 0.175971 10.45 61.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YFD7 11/15/2022 11/13/2026 100.000 0.000 5.8830 0.163417 0.168170 0.173117 7.52 60.15
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RB38 08/29/2022 08/29/2024 100.000 0.000 4.2160 0.117111 0.119566 0.122101 14.29 43.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YFES 11/15/2022 11/15/2027 100.000 0.000 5.8830 0.163417 0.168224 0.173172 7.52 60.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAU9 09/30/2022 09/30/2027 100.000 0.000 5.7960 0.161000 0.165666 0.170467 14.65 59.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330Y4R8 10/31/2022 10/30/2025 100.000 0.000 5.9710 0.165861 0.170813 0.175913 10.12 61.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAD7 09/30/2022 04/01/2025 100.000 0.000 5.5430 0.153972 0.158263 0.162650 14.01 56.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDD4 08/24/2022 08/22/2026 100.000 0.000 4.3330 0.120361 0.122940 0.125603 15.29 44 .47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R3E3 08/31/2022 08/31/2027 100.000 0.000 4.5390 0.126083 0.128913 0.131871 15.26 46.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R3J2 09/30/2022 09/30/2027 100.000 0.000 5.7960 0.161000 0.165666 0.170467 14.65 59.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RD28 09/30/2022 10/02/2024 100.000 0.000 5.4560 0.151556 0.151601 0.155737 0.159986 13.80 56.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RD51 09/30/2022 09/30/2025 100.000 0.000 5.6210 0.156139 0.160527 0.165039 14.21 57.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RD93 08/25/2022 08/27/2024 100.000 0.000 4.1060 0.114056 0.114082 0.116424 0.118814 14.37 42.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R2X2 09/30/2022 04/01/2025 100.000 0.000 5.5430 0.153972 0.158263 0.162650 14.01 56.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YH94 11/17/2022 11/19/2024 100.000 0.000 5.5240 0.153444 0.153492 0.157731 0.162088 6.75 56.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R2G9 09/30/2022 09/30/2027 100.000 0.000 5.7960 0.161000 0.165666 0.170467 14.65 59.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RC94 09/30/2022 04/01/2025 100.000 0.000 5.5430 0.153972 0.158263 0.162650 14.01 56.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PGK9 08/31/2022 08/31/2028 100.000 0.000 4.5870 0.127417 0.130306 0.133328 15.42 47.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PY45 08/31/2022 03/03/2025 100.000 0.000 4.3430 0.120639 0.120683 0.123303 0.125981 14.60 44 .54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PH69 08/31/2022 08/31/2027 100.000 0.000 4.5390 0.126083 0.128913 0.131871 15.26 46.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PX95 08/31/2022 0370372025 100.000 0.000 4.3430 0.120639 0.120683 0.123303 0.125981 14.60 44 .54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RMF9 09/30/2022 10/02/2025 100.000 0.000 5.6210 0.156139 0.156188 0.160577 0.165090 14.21 57.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PK81 08/31/2022 08/29/2025 100.000 0.000 4.4210 0.122806 0.125490 0.128279 14.86 45.36

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RPS8 10/31/2022 10/30/2025 100.000 0.000 5.9710 0.165861 0.170813 0.175913 10.12 61.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RP33 10/31/2022 10/31/2029 100.000 0.000 6.1260 0.170167 0.175379 0.180751 10.38 62.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PZM4 08/30/2022 03/02/2026 100.000 0.000 4.4700 0.124167 0.124198 0.126973 0.129811 15.03 45.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RJIN6 11/03/2022 05/05/2025 100.000 0.000 5.8450 0.162361 0.162414 0.167160 0.172046 9.42 59.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PUS6 08/31/2022 08/31/2028 100.000 0.000 4.5870 0.127417 0.130306 0.133328 15.42 47.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YNF3 11/17/2022 11/18/2027 100.000 0.000 5.4850 0.152361 0.156563 0.160857 6.70 55.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RLM5 09/30/2022 10/02/2025 100.000 0.000 5.6210 0.156139 0.156188 0.160577 0.165090 14.21 57.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PWQ8 08/31/2022 08/31/2027 100.000 0.000 4.5390 0.126083 0.128913 0.131871 15.26 46.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RM93 11/03/2022 05/05/2025 100.000 0.000 5.8450 0.162361 0.162414 0.167160 0.172046 9.42 59.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PVY2 08/26/2022 08/28/2024 100.000 0.000 4.2450 0.117917 0.117944 0.120448 0.123004 14.74 43.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PWES 08/24/2022 08/22/2025 100.000 0.000 4.2650 0.118472 0.120971 0.123550 15.05 43.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PVK2 08/31/2022 08/30/2029 100.000 0.000 4.6480 0.129111 0.132078 0.135182 15.62 47.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PEN5 08/31/2022 0370372025 100.000 0.000 4.3430 0.120639 0.120683 0.123303 0.125981 14.60 44 .54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAB2 08/25/2022 08/27/2025 100.000 0.000 4.3330 0.120361 0.120390 0.122998 0.125663 15.17 44 .46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330YSU5 11/09/2022 11/07/2024 100.000 0.000 6.0290 0.167472 0.172465 0.177664 8.71 61.74
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FTEL 05/26/2022 05/27/2027 100.000 0.000 4.3720 0.121444 0.124114 0.126827 0.129600 26.20 45.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FTM3 06/02/2022 05/31/2024 100.000 0.000 3.7150 0.103194 0.105090 0.107042 0.109030 21.63 38.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PPJ2 07/13/2022 07/11/2024 100.000 0.000 4.3230 0.120083 0.122650 0.125301 20.17 44 .58
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FT43 06/03/2022 06/05/2024 100.000 0.000 3.7250 0.103472 0.103494 0.105421 0.107385 0.109385 21.58 38.41
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17290ACE8 05/25/2022 05/25/2037 100.000 VARIES 3.8968 0.108244 0.105861 0.103431 0.100954 23.29 37.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FBT7 05/31/2022 05/29/2026 100.000 0.000 4.2350 0.117639 0.120116 0.122660 0.125257 24.90 43.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PPTO 07/13/2022 07/13/2027 100.000 0.000 4.6460 0.129056 0.132054 0.135121 21.68 48.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330REA9 08/12/2022 08/14/2024 100.000 0.000 4.2160 0.117111 0.117139 0.119608 0.122129 16.28 43.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PPAL 07/29/2022 07/29/2042 100.000 VARIES 4.8600 0.135000 0.131530 0.127977 20.52 46.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FSE2 05/31/2022 05/28/2027 100.000 0.000 4.2940 0.119278 0.121810 0.124425 0.127097 25.25 44 .50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330REJO 08/10/2022 08/08/2024 100.000 0.000 4.1270 0.114639 0.116978 0.119392 16.16 42.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PPFO 07/12/2022 07/12/2027 100.000 0.000 4.5870 0.127417 0.130339 0.133328 21.53 47 .40
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FRM5 06/03/2022 06/04/2027 100.000 0.000 4.1570 0.115472 0.117886 0.120336 0.122837 24.08 43.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FRR4 05/24/2022 05/27/2025 100.000 0.000 4.1570 0.115472 0.115512 0.117913 0.120364 0.122866 25.15 43.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FRTO 07/06/2022 01/03/2025 100.000 0.000 4.5190 0.125528 0.128317 0.131216 21.97 46.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PP78 08/03/2022 02/03/2025 100.000 0.000 4.1180 0.114389 0.116744 0.119148 16.93 42.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FVF5 05/31/2022 05/28/2027 100.000 0.000 4.1960 0.116556 0.118974 0.121470 0.124018 24.67 43.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PBMO 06/23/2022 06/23/2025 100.000 0.000 4.6850 0.130139 0.133187 0.136307 0.139500 24.49 48.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FV40 05/16/2022 04/17/2028 100.000 0.000 4.4600 0.123889 0.126207 0.129021 0.131898 28.05 46.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FE49 06/01/2022 05/29/2026 100.000 0.000 4.0980 0.113833 0.116140 0.118520 0.120948 23.98 42.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FV73 05/26/2022 11/29/2024 100.000 0.000 4.0980 0.113833 0.113872 0.116205 0.118586 0.121016 24.56 42.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FUZ2 05/17/2022 05/15/2025 100.000 0.000 4.1670 0.115750 0.118135 0.120596 0.123109 26.04 43.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PS91 07/06/2022 07/06/2027 100.000 0.000 4.8320 0.134222 0.137465 0.140786 23.49 50.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PAY5 06/21/2022 06/21/2027 100.000 0.000 5.0850 0.141250 0.144841 0.148524 0.152300 26.87 52.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FUA7 05/18/2022 05/18/2032 100.000 VARIES 3.3660 0.093501 0.091334 0.089132 0.086892 20.76 32.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PRA9 07/14/2022 07/15/2027 100.000 0.000 4.7140 0.130944 0.134048 0.137207 21.87 48.74
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PRE1 07/29/2022 07/30/2027 100.000 0.000 4.4500 0.123611 0.126377 0.129189 18.79 45.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PAD1 06/09/2022 06/11/2025 100.000 0.000 4.0780 0.113278 0.113303 0.115614 0.117971 0.120376 22.93 42.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FUL3 07/06/2022 07/06/2027 100.000 0.000 4.8320 0.134222 0.137465 0.140786 23.49 50.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FU25 06/07/2022 06/05/2025 100.000 0.000 4.0690 0.113028 0.115302 0.117648 0.120041 23.12 42.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PQS1 08/03/2022 02/03/2025 100.000 0.000 4.1180 0.114389 0.116744 0.119148 16.93 42.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PQR3 07/29/2022 07/31/2029 100.000 0.000 4.6260 0.128500 0.128517 0.131489 0.134530 19.53 47.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FTZ4 06/30/2022 07/02/2026 100.000 0.000 4.6460 0.129056 0.129089 0.132088 0.135156 23.37 48.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PLR8 07/28/2022 07/28/2032 100.000 VARIES 3.2648 0.090690 0.090583 0.087301 13.88 32.11

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PM63 08/03/2022 08/01/2024 100.000 0.000 4.0980 0.113833 0.116140 0.118520 16.85 42.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PM89 07/13/2022 07/11/2025 100.000 0.000 4.4500 0.123611 0.126331 0.129142 20.77 45.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PLV9 08/03/2022 08/03/2027 100.000 0.000 4.3040 0.119556 0.122128 0.124757 17.69 44 .27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330N641 08/03/2022 05/07/2026 100.000 0.000 4.2450 0.117917 0.119224 0.121754 0.124338 17.52 43.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PMCO 08/03/2022 08/01/2024 100.000 0.000 4.0980 0.113833 0.116140 0.118520 16.85 42.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PLJ6 07/13/2022 08/11/2023 100.000 0.000 4.5390 0.126083 0.126528 0.129400 21.24 28.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PM22 06/22/2022 06/20/2025 100.000 0.000 4.7240 0.131222 0.134287 0.137459 0.140706 24.83 48.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FNUL 05/25/2022 05/26/2026 100.000 0.000 4.3230 0.120083 0.122693 0.125345 0.128055 26.03 44 .83
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FNX5 06/01/2022 05/30/2025 100.000 0.000 4.0100 0.111389 0.113610 0.115888 0.118211 23.46 41.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PKX6 07/06/2022 07/03/2025 100.000 0.000 4.6360 0.128778 0.131713 0.134766 22.54 47.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PLAS 08/03/2022 08/01/2025 100.000 0.000 4.1570 0.115472 0.117846 0.120295 17.09 42.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PNH8 07/12/2022 07/10/2025 100.000 0.000 4.3820 0.121722 0.124360 0.127084 20.57 45.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PNL9 07/06/2022 07/06/2027 100.000 0.000 4.8320 0.134222 0.137465 0.140786 23.49 50.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PNN5 08/02/2022 02/02/2026 100.000 0.000 4.3130 0.119806 0.122389 0.125028 17.85 44 .37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FQR5 06/30/2022 06/30/2028 100.000 0.000 4.8410 0.134472 0.137727 0.141061 0.144475 24.34 50.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FQY0 05/25/2022 05/25/2027 100.000 0.000 4.4210 0.122806 0.125520 0.128295 0.131131 26.62 45.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FQD6 05/20/2022 05/22/2025 100.000 0.000 4.1470 0.115194 0.115221 0.117610 0.120049 0.122538 25.56 42.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PNE5 07/21/2022 07/23/2025 100.000 0.000 4.5680 0.126889 0.126921 0.129820 0.132785 20.31 47.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FPK1 05/20/2022 06/15/2023 100.000 0.000 3.5490 0.098583 0.098826 0.100580 21.86 16.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FPQ8 05/26/2022 05/26/2037 100.000 VARIES 4.7735 0.132597 0.129795 0.126926 0.123989 28.41 46.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FPS4 05/18/2022 05/18/2027 100.000 0.000 4.2550 0.118194 0.120709 0.123277 0.125900 26.47 44 .14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FPU9 06/01/2022 12/02/2024 100.000 0.000 3.8820 0.107833 0.109938 0.112072 0.114247 22.71 40.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHM4 08/03/2022 08/03/2027 100.000 0.000 4.3040 0.119556 0.122128 0.124757 17.69 44 .27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P7K9 06/22/2022 12/21/2023 100.000 0.000 4.3330 0.120361 0.122954 0.125618 22.77 43.51
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHN2 07/21/2022 07/23/2025 100.000 0.000 4.5680 0.126889 0.126921 0.129820 0.132785 20.31 47.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHP7 07/21/2022 07/23/2025 100.000 0.000 4.5680 0.126889 0.126921 0.129820 0.132785 20.31 47.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHS1 07/15/2022 07/15/2027 100.000 0.000 4.6660 0.129611 0.132635 0.135729 21.52 48.22
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FKY6 05/31/2022 12/01/2025 100.000 0.000 4.1270 0.114639 0.117018 0.119432 0.121897 24.26 42.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHX0 07/29/2022 07/31/2028 100.000 0.000 4.5870 0.127417 0.127433 0.130356 0.133345 19.37 47.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330N138 06/15/2022 06/15/2026 100.000 0.000 4.4020 0.122278 0.124969 0.127720 0.130531 24.01 45.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330N153 06/15/2022 06/13/2025 100.000 0.000 4.2450 0.117917 0.120392 0.122947 0.125557 23.16 43.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FKF7 06/14/2022 07/10/2025 100.000 0.000 4.3430 0.120639 0.121017 0.123645 0.126330 23.83 44 .95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHG7 08/10/2022 02/10/2028 100.000 0.000 4.3720 0.121444 0.124099 0.126812 17.12 44 .95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHH5 08/03/2022 08/03/2026 100.000 0.000 4.2160 0.117111 0.119580 0.122101 17.33 43.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PXK0 08/08/2022 08/06/2027 100.000 0.000 4.4210 0.122806 0.125490 0.128264 17.56 45.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJR3 05/31/2022 05/31/2029 100.000 0.000 4.4210 0.122806 0.125520 0.128295 0.131131 26.00 45.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PGP8 06/29/2022 06/29/2027 100.000 0.000 4.7630 0.132306 0.135456 0.138682 0.141985 24.09 49.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PXW4 08/09/2022 08/09/2027 100.000 0.000 4.4410 0.123361 0.126100 0.128900 17.52 45.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PG94 06/22/2022 07/22/2027 100.000 0.000 5.0170 0.139361 0.139944 0.143454 0.147053 26.43 52.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PG86 06/24/2022 06/26/2024 100.000 0.000 4.4500 0.123611 0.123642 0.126393 0.129205 0.132080 23.13 46.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PXA2 08/11/2022 08/13/2025 100.000 0.000 4.4020 0.122278 0.122308 0.125000 0.127751 17.12 45.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJG7 05/31/2022 05/30/2025 100.000 0.000 4.0780 0.113278 0.115588 0.117944 0.120349 23.97 42.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P6C8 06/13/2022 06/11/2027 100.000 0.000 4.4110 0.122528 0.125200 0.127961 0.130784 24.31 45.68
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P6F1 06/08/2022 06/08/2027 100.000 0.000 4.3330 0.120361 0.122969 0.125633 0.128355 24.49 44 .87
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJJ1 06/01/2022 06/01/2027 100.000 0.000 4.1960 0.116556 0.119001 0.121498 0.124047 24.55 43.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P6E4 06/27/2022 12/28/2023 100.000 0.000 4.3330 0.120361 0.122983 0.125648 22.15 44 .38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FN64 06/01/2022 05/30/2025 100.000 0.000 4.0100 0.111389 0.113610 0.115888 0.118211 23.46 41.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJP5 08/02/2022 08/02/2027 100.000 VARIES 3.2860 0.091277 0.090493 0.089696 13.60 32.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJX8 08/03/2022 08/03/2027 100.000 0.000 4.3040 0.119556 0.122128 0.124757 17.69 44 .27

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FMB4 05/18/2022 06/16/2028 100.000 0.000 4.5780 0.127167 0.127619 0.130541 0.133529 0.136585 28.49 47.62
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJA8 08/03/2022 08/01/2025 100.000 0.000 4.1570 0.115472 0.117846 0.120295 17.09 42.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FMDO 06/03/2022 06/05/2024 100.000 0.000 3.7250 0.103472 0.103494 0.105421 0.107385 0.109385 21.58 38.41
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJC4 06/27/2022 06/25/2027 100.000 0.000 4.9590 0.137750 0.141128 0.144627 0.148213 25.37 51.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FLQ2 05/19/2022 05/20/2027 100.000 0.000 4.3620 0.121167 0.123824 0.126525 0.129284 27.01 45.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FLRO 06/03/2022 06/04/2027 100.000 0.000 4.1570 0.115472 0.117886 0.120336 0.122837 24.08 43.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FM57 05/18/2022 05/18/2027 100.000 0.000 4.2550 0.118194 0.120709 0.123277 0.125900 26.47 44 .14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FM73 05/25/2022 05/24/2029 100.000 0.000 4.5780 0.127167 0.130061 0.133038 0.136084 27.58 47.58
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJ34 07/29/2022 07/29/2027 100.000 0.000 4.5480 0.126333 0.129206 0.132144 19.20 46.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJ59 07/20/2022 07/20/2027 100.000 0.000 4.7050 0.130694 0.133769 0.136916 21.04 48.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330N310 08/03/2022 08/03/2029 100.000 0.000 4.3820 0.121722 0.124389 0.127115 18.01 45.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PZB8 08/05/2022 08/07/2024 100.000 0.000 4.0780 0.113278 0.113303 0.115614 0.117971 16.54 41.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PZD4 08/05/2022 08/07/2025 100.000 0.000 4.1370 0.114917 0.114943 0.117321 0.119747 16.78 42.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FLJ8 05/24/2022 11/24/2023 100.000 0.000 3.7350 0.103750 0.105688 0.107661 22.59 34.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PZK8 08/03/2022 08/03/2027 100.000 0.000 4.3040 0.119556 0.122128 0.124757 17.69 44 .27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F6D8 05/31/2022 05/31/2028 100.000 0.000 4.3620 0.121167 0.123809 0.126510 0.129269 25.65 45.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P3F4 06/28/2022 06/27/2024 100.000 0.000 4.4210 0.122806 0.125505 0.128279 0.131115 22.48 45.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FXN6 05/31/2022 11/29/2024 100.000 0.000 3.9710 0.110306 0.112484 0.114717 0.116995 23.34 41.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P3G2 06/23/2022 06/23/2025 100.000 0.000 4.6850 0.130139 0.133187 0.136307 0.139500 24.49 48.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P3N7 06/10/2022 06/10/2027 100.000 0.000 4.4700 0.124167 0.126942 0.129779 0.132680 25.02 46.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PDQ9 07/29/2022 01/31/2024 100.000 0.000 4.1470 0.115194 0.117596 0.120035 17.51 42.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FXV8 06/01/2022 05/30/2025 100.000 0.000 4.0100 0.111389 0.113610 0.115888 0.118211 23.46 41.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FX89 06/03/2022 12/05/2023 100.000 0.000 3.4800 0.096667 0.096685 0.098368 0.100079 20.15 33.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PTU3 06/23/2022 06/23/2027 100.000 0.000 4.9100 0.136389 0.139737 0.143168 0.146683 25.67 50.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCT4 08/03/2022 08/03/2027 100.000 0.000 4.3040 0.119556 0.122128 0.124757 17.69 44 .27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PTT6 07/29/2022 07/29/2027 100.000 0.000 4.5480 0.126333 0.129206 0.132144 19.20 46.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F520 06/01/2022 06/01/2027 100.000 0.000 4.1960 0.116556 0.119001 0.121498 0.124047 24.55 43.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FXB2 06/30/2022 07/01/2027 100.000 0.000 4.7830 0.136056 0.136056 0.142642 24.05 49.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PDA4 06/30/2022 06/30/2027 100.000 0.000 4.8610 0.135028 0.138310 0.141671 0.145115 24.44 50.40
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FXE6 05/23/2022 05/21/2027 100.000 0.000 4.4700 0.124167 0.126911 0.129747 0.132647 27.18 46.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCB3 06/30/2022 06/30/2027 100.000 0.000 4.8610 0.135028 0.138310 0.141671 0.145115 24.44 50.40
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCE7 07/20/2022 07/20/2027 100.000 VARIES 3.1465 0.087402 0.086590 0.085766 14.07 31.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FFH9 05/31/2022 05/31/2028 100.000 0.000 4.3620 0.121167 0.123809 0.126510 0.129269 25.65 45.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F5H0 05/31/2022 05/28/2027 100.000 0.000 4.2940 0.119278 0.121810 0.124425 0.127097 25.25 44 .50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FWM9 05/27/2022 05/27/2037 100.000 VARIES 2.8345 0.078736 0.075915 0.073054 0.070153 16.75 26.62
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FX48 05/25/2022 05/23/2024 100.000 0.000 4.0290 0.111917 0.114146 0.116446 0.118791 24.26 41.68
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCN7 06/23/2022 06/21/2024 100.000 0.000 4.4500 0.123611 0.126331 0.129142 0.132015 23.27 46.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PSP5 07/06/2022 07/03/2025 100.000 0.000 4.6360 0.128778 0.131713 0.134766 22.54 47.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PC31 06/24/2022 06/25/2026 100.000 0.000 4.7630 0.132306 0.135474 0.138700 0.142003 24.76 49.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FW72 05/19/2022 05/20/2027 100.000 0.000 4.3620 0.121167 0.123824 0.126525 0.129284 27.01 45.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PT66 06/27/2022 06/26/2025 100.000 0.000 4.7340 0.131500 0.134595 0.137781 0.141042 24.21 49.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PC49 07/01/2022 07/01/2027 100.000 0.000 4.8610 0.138310 0.138310 0.145115 24.30 50.40
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PC56 06/23/2022 06/23/2026 100.000 0.000 4.7930 0.133139 0.136330 0.139597 0.142942 25.06 49.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FVX6 05/17/2022 05/17/2032 100.000 VARIES 2.7325 0.075903 0.073714 0.071495 0.071713 16.91 26.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PSV2 08/03/2022 08/03/2027 100.000 0.000 4.3040 0.119556 0.122128 0.124757 17.69 44 .27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PBX6 06/17/2022 06/17/2042 100.000 VARIES 5.2400 0.145556 0.139180 0.132638 0.125924 28.15 48.74
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PC98 06/03/2022 06/05/2025 100.000 0.000 3.9610 0.110028 0.110052 0.112232 0.114454 0.116721 22.95 40.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PC80 06/15/2022 06/13/2025 100.000 0.000 4.2450 0.117917 0.120392 0.122947 0.125557 23.16 43.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FWAS 05/24/2022 05/22/2025 100.000 0.000 4.3040 0.119556 0.122100 0.124727 0.127412 26.04 44 .64

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P5H8 06/09/2022 06/10/2027 100.000 0.000 4.3530 0.120917 0.123563 0.126252 0.129000 24.48 45.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZQ7 06/03/2022 12/04/2028 100.000 0.000 4.3040 0.119556 0.122143 0.124771 0.127456 24.94 44 .59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PWS4 08/08/2022 08/08/2024 100.000 0.000 4.2160 0.117111 0.119580 0.122101 16.75 43.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PX61 08/05/2022 08/07/2028 100.000 0.000 4.2940 0.119278 0.119306 0.121868 0.124484 17.42 44.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PWT2 07/29/2022 07/29/2027 100.000 0.000 4.5480 0.126333 0.129206 0.132144 19.20 46.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZ2Z7 07/06/2022 07/06/2027 100.000 0.000 4.8320 0.134222 0.137465 0.140786 23.49 50.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZF1 06/03/2022 06/05/2025 100.000 0.000 3.9610 0.110028 0.110052 0.112232 0.114454 0.116721 22.95 40.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZE4 05/18/2022 05/18/2027 100.000 0.000 4.2550 0.118194 0.120709 0.123277 0.125900 26.47 44 .14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P5C9 06/10/2022 06/12/2024 100.000 0.000 3.9020 0.108389 0.108412 0.110528 0.112684 0.114882 21.83 40.26
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PVG1 07/21/2022 07/22/2027 100.000 0.000 4.6950 0.130417 0.133495 0.136629 20.87 48.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P4C0 06/17/2022 06/12/2024 100.000 0.000 4.0000 0.111111 0.113272 0.115537 0.117848 21.60 41.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FYN5 05/17/2022 05/17/2029 100.000 0.000 4.6170 0.128250 0.131211 0.134240 0.137339 28.86 48.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P4G1 06/21/2022 10/18/2024 100.000 0.000 9.9190 0.275528 0.284410 0.298515 0.313320 53.00 107.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PVM8 06/23/2022 06/23/2027 100.000 0.000 4.9100 0.136389 0.139737 0.143168 0.146683 25.67 50.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FYQ8 05/25/2022 05/23/2025 100.000 0.000 4.2450 0.117917 0.120392 0.122947 0.125557 25.56 44 .00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZ87 06/01/2022 06/01/2027 100.000 0.000 4.1960 0.116556 0.119001 0.121498 0.124047 24.55 43.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PW62 08/10/2022 08/10/2027 100.000 0.000 4.3430 0.120639 0.123259 0.125935 17.01 44 .65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P4Q9 06/21/2022 06/21/2027 100.000 0.000 5.0850 0.141250 0.144841 0.148524 0.152300 26.87 52.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PDS5 06/30/2022 01/02/2026 100.000 0.000 4.6170 0.128250 0.128283 0.131244 0.134274 23.22 47.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PE39 06/30/2022 06/30/2042 100.000 VARIES 5.1850 0.144028 0.139120 0.134085 0.128920 26.06 49.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FY96 06/01/2022 05/29/2026 100.000 0.000 4.0980 0.113833 0.116140 0.118520 0.120948 23.98 42.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P3Z0 06/10/2022 06/12/2024 100.000 0.000 3.9020 0.108389 0.108412 0.110528 0.112684 0.114882 21.83 40.26
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RWM3 09/21/2022 09/19/2025 100.000 0.000 5.0560 0.140444 0.143955 0.147595 14.04 51.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RFJ9 09/27/2022 09/25/2026 100.000 0.000 5.2020 0.144500 0.148217 0.152072 13.58 53.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RWLS 09/28/2022 03/26/2026 100.000 0.000 5.3970 0.149917 0.153917 0.158071 13.94 55.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R4T9 09/02/2022 09/02/2027 100.000 0.000 4.6460 0.129056 0.132054 0.135121 15.36 47.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330REL5 09/21/2022 09/21/2027 100.000 0.000 5.2020 0.144500 0.148258 0.152115 14.45 53.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDL6 09/28/2022 03/26/2026 100.000 0.000 5.3970 0.149917 0.153917 0.158071 13.94 55.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RUU7 09/22/2022 09/24/2025 100.000 0.000 5.0560 0.140444 0.140484 0.144035 0.147677 13.91 51.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RUY9 09/28/2022 03/27/2025 100.000 0.000 5.3000 0.147222 0.151102 0.155106 13.69 54._44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RHMO 09/21/2022 09/21/2027 100.000 0.000 5.2020 0.144500 0.148258 0.152115 14.45 53.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R6F7 09/02/2022 09/03/2026 100.000 0.000 4.5580 0.126611 0.129513 0.132464 15.07 46.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RX42 09/22/2022 12/22/2023 100.000 0.000 4.8710 0.135306 0.136953 0.140289 13.41 48.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAK1 09/02/2022 09/03/2026 100.000 0.000 4.5580 0.126611 0.129513 0.132464 15.07 46.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAQ8 09/28/2022 03/29/2027 100.000 0.000 5.5920 0.155333 0.159701 0.164166 14.45 57.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAT2 08/18/2022 08/20/2024 100.000 0.000 4.0980 0.113833 0.113859 0.116192 0.118573 15.14 42.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RCW3 08/17/2022 08/17/2027 100.000 0.000 4.4110 0.122528 0.125230 0.127992 16.42 45.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PY37 09/02/2022 09/02/2027 100.000 0.000 5.6460 0.156833 0.161261 0.165813 18.66 58.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RPT6 09/28/2022 09/28/2027 100.000 0.000 5.5330 0.153694 0.157946 0.162316 14.29 56.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PZR3 09/01/2022 09/02/2027 100.000 0.000 4.5780 0.127167 0.130094 0.133072 15.26 47.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RHW8 09/23/2022 09/24/2026 100.000 0.000 5.1730 0.143694 0.147432 0.151245 14.08 53.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RLH6 09/02/2022 03/31/2025 100.000 0.000 5.4260 0.150722 0.151358 0.155465 0.159682 17.99 55.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RL29 09/23/2022 09/23/2027 100.000 0.000 5.2710 0.146417 0.150275 0.154236 14.35 54.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R5M3 08/24/2022 08/22/2025 100.000 0.000 4.2650 0.118472 0.120971 0.123550 15.05 43.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R4M4 08/24/2022 08/24/2026 100.000 0.000 4.3330 0.120361 0.122969 0.125633 15.29 44 .47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330REP6 08/24/2022 08/24/2027 100.000 0.000 4.4410 0.123361 0.126100 0.128900 15.67 45.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RVK8 09/29/2022 10/01/2024 100.000 0.000 5.3680 0.149111 0.149156 0.153159 0.157270 13.72 55.15
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RUQ6 09/28/2022 09/26/2025 100.000 0.000 5.3680 0.149111 0.153069 0.157177 13.87 55.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDU6 09/21/2022 09/22/2042 100.000 VARIES 5.4913 0.152535 0.148165 0.143651 15.25 53.25

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R3Z6 08/15/2022 08/13/2027 100.000 0.000 4.4900 0.124722 0.127491 0.130353 16.96 46.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R6EO 08/24/2022 08/22/2025 100.000 0.000 4.2650 0.118472 0.120971 0.123550 15.05 43.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RRW7 10/03/2022 10/03/2024 100.000 0.000 5.5140 0.153167 0.157389 0.161729 13.48 56.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RA96 09/02/2022 01/04/2028 100.000 0.000 4.8120 0.133667 0.135846 0.139115 15.91 49.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R2M6 08/15/2022 08/13/2027 100.000 0.000 4.4900 0.124722 0.127491 0.130353 16.96 46.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RCU7 09/01/2022 09/04/2024 100.000 0.000 4.2840 0.119000 0.119042 0.121592 0.124197 14.28 43.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R2C8 10/03/2022 10/01/2027 100.000 0.000 5.9130 0.164250 0.169052 0.174050 14.45 60.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PW21 08/24/2022 08/24/2026 100.000 0.000 4.3330 0.120361 0.122969 0.125633 15.29 44 .47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RL60 09/27/2022 03/27/2024 100.000 0.000 5.0070 0.139083 0.142565 0.146134 13.07 51.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RW92 09/19/2022 03/19/2024 100.000 0.000 4.7140 0.130944 0.134031 0.137190 13.36 48.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R4F9 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R3N3 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RV51 10/05/2022 10/03/2025 100.000 0.000 5.5530 0.154250 0.158485 0.162886 13.27 57.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDS1 10/05/2022 11/02/2023 100.000 0.000 5.6790 0.157750 0.158422 0.162920 13.61 48.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RV93 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R7A7 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RGJ8 10/05/2022 10/03/2024 100.000 0.000 5.3870 0.149639 0.153625 0.157763 12.87 55.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R6L4 10/05/2022 04/03/2025 100.000 0.000 5.4560 0.151556 0.155644 0.159890 13.03 56.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RFQ3 10/05/2022 10/03/2025 100.000 0.000 5.5530 0.154250 0.158485 0.162886 13.27 57.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RFR1 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RS97 09/16/2022 09/18/2025 100.000 0.000 4.7540 0.132056 0.132090 0.135230 0.138445 13.87 48.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RAZ8 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RA54 10/05/2022 10/03/2025 100.000 0.000 5.5530 0.154250 0.158485 0.162886 13.27 57.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RDE2 09/13/2022 09/11/2026 100.000 0.000 4.7540 0.132056 0.135160 0.138372 14.26 48.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RCV5 10/05/2022 10/03/2024 100.000 0.000 5.3870 0.149639 0.153625 0.157763 12.87 55.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330N773 09/06/2022 09/06/2028 100.000 0.000 4.7440 0.131778 0.134904 0.138103 15.15 48.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330R2BO 09/14/2022 12/14/2023 100.000 0.000 4.4600 0.123889 0.125270 0.128064 13.28 43.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RSK2 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RBP9 10/05/2022 04/03/2025 100.000 0.000 5.4560 0.151556 0.155644 0.159890 13.03 56.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RSW6 10/05/2022 04/03/2025 100.000 0.000 5.4560 0.151556 0.155644 0.159890 13.03 56.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PMP1 09/06/2022 0970372027 100.000 0.000 4.6850 0.130139 0.133137 0.136255 14.97 48.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PHY8 09/06/2022 09/03/2027 100.000 0.000 4.6850 0.130139 0.133137 0.136255 14.97 48.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PXM6 09/06/2022 03/05/2025 100.000 0.000 4.4700 0.124167 0.126926 0.129763 14.28 45.85
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RMD4 10/05/2022 10/03/2025 100.000 0.000 5.5530 0.154250 0.158485 0.162886 13.27 57.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PXD6 09/06/2022 09/05/2025 100.000 0.000 4.5680 0.126889 0.129771 0.132735 14.59 46.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RQ99 10/05/2022 10/03/2025 100.000 0.000 5.5530 0.154250 0.158485 0.162886 13.27 57.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RQA6 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PUM9 09/06/2022 09/06/2024 100.000 0.000 4.4020 0.122278 0.124969 0.127720 14.06 45.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCQO 09/06/2022 09/03/2027 100.000 0.000 4.6850 0.130139 0.133137 0.136255 14.97 48.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PD63 09/06/2022 03/05/2025 100.000 0.000 4.4700 0.124167 0.126926 0.129763 14.28 45.85
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RJF3 09/15/2022 12/15/2023 100.000 0.000 4.5190 0.125528 0.126946 0.129814 13.33 44 .19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RJ55 10/07/2022 10/09/2024 100.000 0.000 5.2900 0.146944 0.146988 0.150875 0.154866 12.35 54.26
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330RLK9 10/05/2022 10/05/2027 100.000 0.000 5.7180 0.158833 0.163374 0.168045 13.66 58.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PPS2 06/22/2022 06/22/2027 100.000 0.000 5.0170 0.139361 0.142857 0.146441 0.150114 26.37 52.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PPY9 06/23/2022 06/23/2025 100.000 0.000 4.6850 0.130139 0.133187 0.136307 0.139500 24.49 48.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FSB8 06/30/2022 07/02/2025 100.000 0.000 4.5970 0.127694 0.127727 0.130663 0.133666 23.12 47 .57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AXE7 05/04/2022 05/04/2027 100.000 0.000 4.3130 0.119806 0.122389 0.125028 0.127725 28.54 44 .84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FUP4 06/30/2022 06/30/2028 100.000 0.000 4.8410 0.134472 0.137727 0.141061 0.144475 24.34 50.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PKU2 06/29/2022 06/29/2027 100.000 0.000 4.7630 0.132306 0.135456 0.138682 0.141985 24.09 49.36

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PKB4 06/30/2022 06/30/2027 100.000 0.000 4.7830 0.132861 0.136038 0.139292 0.142623 24.05 49.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P7J2 07/06/2022 07/05/2024 100.000 0.000 4.4310 0.123083 0.125795 0.128582 21.54 45.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P7E3 06/30/2022 01/02/2025 100.000 0.000 4.4800 0.124444 0.124475 0.127264 0.130114 22.53 46.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PK32 07/06/2022 07/06/2027 100.000 0.000 4.8320 0.134222 0.137465 0.140786 23.49 50.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJWO 07/15/2022 01/16/2025 100.000 0.000 4.4110 0.122528 0.125245 0.128007 20.34 45.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FMN8 06/30/2022 07/02/2029 100.000 0.000 4.8900 0.135833 0.135870 0.139192 0.142596 24.59 50.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJ42 06/29/2022 06/29/2027 100.000 0.000 4.7630 0.132306 0.135456 0.138682 0.141985 24.09 49.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PDG1 06/28/2022 06/27/2024 100.000 0.000 4.4210 0.122806 0.125505 0.128279 0.131115 22.48 45.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PU49 07/15/2022 01/18/2024 100.000 0.000 4.2160 0.117111 0.117152 0.119622 0.122143 19.45 43.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PD22 06/30/2022 07/02/2025 100.000 0.000 4.5970 0.127694 0.127727 0.130663 0.133666 23.12 47 .57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AYK2 05/04/2022 05/04/2027 100.000 0.000 4.3130 0.119806 0.122389 0.125028 0.127725 28.54 44 .84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FWP2 06/30/2022 07/01/2027 100.000 0.000 4.7830 0.136056 0.136056 0.142642 24.05 49.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PTQ2 06/23/2022 06/23/2026 100.000 0.000 4.7930 0.133139 0.136330 0.139597 0.142942 25.06 49.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZS3 06/30/2022 01/02/2025 100.000 0.000 4.4800 0.124444 0.124475 0.127264 0.130114 22.53 46.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P5M7 06/30/2022 06/30/2025 100.000 0.000 4.5970 0.127694 0.130630 0.133632 0.136704 23.12 47 .57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FZ61 06/30/2022 07/02/2029 100.000 0.000 4.8900 0.135833 0.135870 0.139192 0.142596 24.59 50.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P4N6 06/30/2022 07/02/2026 100.000 0.000 4.6750 0.129861 0.129895 0.132931 0.136038 23.51 48.41
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FHR5 05/03/2022 11/03/2028 100.000 0.000 4.4800 0.124444 0.127232 0.130082 0.132996 29.78 46.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PVP1 07/08/2022 01/10/2024 100.000 0.000 4.1180 0.114389 0.114415 0.116771 0.119175 19.79 42.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PF46 06/23/2022 06/21/2024 100.000 0.000 4.4500 0.123611 0.126331 0.129142 0.132015 23.27 46.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PV89 07/12/2022 07/10/2025 100.000 0.000 4.3820 0.121722 0.124360 0.127084 20.57 45.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PVCO 06/29/2022 06/27/2025 100.000 0.000 4.5780 0.127167 0.130045 0.133022 0.136067 23.16 47.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AZX3 05/04/2022 05/04/2027 100.000 0.000 4.3130 0.119806 0.122389 0.125028 0.127725 28.54 44 .84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17290AFJ4 09/22/2022 09/22/2037 42.926 0.000 5.7120 0.068108 0.070054 0.072054 6.74 25.26
CLEVELAND-CLIFFS INC 185899AE1 03/16/2020 03/15/2027 81.330 7.000: 10.8801 35.59 0.060184 0.063458 0.066910 0.070550 0.074388 22.97 25.54
CLEVELAND-CLIFFS INC U1852LAD9 03/16/2020 03/15/2027 81.330 7.000: 10.8801 35.59 0.060184 0.063458 0.066910 0.070550 0.074388 22.97 25.54
CLINT TEX INDPT SCH DIST 187270F99 09/29/2020 02/15/2022 99.269 0.000 0.5332 6.66 0.014771 0.65

CLINT TEX INDPT SCH DIST 187270623 09/29/2020 02/15/2023 98.431 0.000 0.6662 8.26 0.018321 0.018382 0.018443 6.62 0.81
CLINT TEX INDPT SCH DIST 187270G31 09/29/2020 02/15/2024 97.067 0.000 0.8832 10.80 0.023999 0.024105 0.024211 0.024318 0.024426 8.69 8.76
CLINT TEX INDPT SCH DIST 187270664 09/29/2020 02/15/2027 91.776 0.000 1.3501 15.64 0.034827 0.035062 0.035299 0.035537 0.035777 12.64 12.82
CLINT TEX INDPT SCH DIST 187270G72 09/29/2020 02/15/2028 88.641 0.000 1.6409 18.39 0.040988 0.041324 0.041663 0.042005 0.042349 14.91 15.15
CLINT TEX INDPT SCH DIST 187270649 09/29/2020 02/15/2025 95.506 0.000 1.0530 12.68 0.028195 0.028344 0.028493 0.028643 0.028794 10.22 10.33
CLINT TEX INDPT SCH DIST 187270G56 09/29/2020 02/15/2026 93.518 0.000 1.2500 14.75 0.032829 0.033034 0.033240 0.033448 0.033657 11.91 12.06
CLINT TEX INDPT SCH DIST 187270G80 09/29/2020 02/15/2029 86.482 0.000 1.7410 19.04 0.042466 0.042835 0.043208 0.043584 0.043964 15.46 15.73
CLINT TEX INDPT SCH DIST 187270G98 09/29/2020 02/15/2030 84.210 0.000 1.8409 19.61 0.043761 0.044164 0.044570 0.044981 0.045395 15.94 16.23
CLINT TEX INDPT SCH DIST 187270H48 09/29/2020 02/15/2033 76.828 0.000 2.1408 20.83 0.046550 0.047049 0.047552 0.048061 0.048576 16.98 17.35
CLINT TEX INDPT SCH DIST 187270H55 09/29/2020 02/15/2034 74.122 0.000 2.2509 21.14 0.047264 0.047796 0.048334 0.048878 0.049428 17.26 17.65
CLINT TEX INDPT SCH DIST 187270H22 09/29/2020 02/15/2031 81.919 0.000 1.9309 20.02 0.044686 0.045117 0.045553 0.045993 0.046437 16.28 16.60
CLINT TEX INDPT SCH DIST 187270H30 09/29/2020 02/15/2032 79.370 0.000 2.0409 20.51 0.045805 0.046272 0.046745 0.047222 0.047704 16.70 17.04
CLINTON CNTY ILL SCH DIS 18739CAM5 08/24/2021 12/01/2022 100.631 1.000 0.4988 1.77 0.013961 0.013995 4.61

CLINTON CNTY ILL SCH DIS 18739CAN3 08/24/2021 12/01/2023 100.674 1.000 0.6986 2.48 0.019572 0.019640 0.019463 0.019434 7.05 6.42
CLINTON CNTY ILL SCH DIS 18739CAP8 08/24/2021 12/01/2024 100.000 1.000 0.9984 3.52 0.027808 0.027947 0.027734 0.027734 0.027734 10.03 9.98
CLINTON CNTY ILL SCH DIS 18739CAQ6 08/24/2021 12/01/2025 100.000 1.150 1.1484 4.05 0.031998 0.032182 0.031901 0.031900 0.031900 11.55 11.48
CLINTON CNTY ILL SCH DIS 18739CAR4 08/24/2021 12/01/2026 100.000 1.300 1.2983 4.58 0.036190 0.036425 0.036066 0.036066 0.036066 13.07 12.98
CLINTON CNTY ILL SCH DIS 18739CAS2 08/24/2021 12/01/2027 100.000 1.500 1.4981 5.29 0.041781 0.042094 0.041617 0.041617 0.041616 15.09 14.98
COLUMBIA CNTY GA DEV AUT 197468AF8 01/20/2022 12/15/2023 96.000 6.500 8.8278 0.054851 0.056801 0.059309 0.061926 19.13 20.87
COLUMBUS-FRANKLIN CNTY O 19909PAK2 03/18/2021 06/15/2025 93.000 8.750: 10.8515 10.77 0.040327 0.042515 0.044821 0.047253 0.049817 14.98 16.65
COLUMBUS-FRANKLIN CNTY O 19909PAG1 03/11/2021 06/15/2027 93.000 8.750; 10.2938 6.77 0.024690 0.025961 0.027297 0.028702 0.030179 9.16 10.13
COOK CNTY ILL SCH DIST N 214183KP9 06/15/2010 06/01/2030 25.818 0.000 6.8998 306.86 0.107677 0.111392 0.115235 0.119210 0.123323 39.66 42.44

* Called in 2022; reportable OID is computed to call date.
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COOK CNTY ILL SCH DIST N 214183KR5 06/15/2010 12/01/2026 33.796 0.000 6.6998 385.34 0.133862 0.138346 0.142981 0.147771 0.152721 49.27 52.63
COOK CNTY ILL SCH DIST N 214183KS3 06/15/2010 12/01/2027 31.375 0.000 6.7498 361.49 0.125896 0.130144 0.134537 0.139077 0.143771 46.35 49.53
COOK CNTY ILL SCH DIST N 214183KT1 06/15/2010 12/01/2028 29.098 0.000 6.7998 338.77 0.118281 0.122302 0.126460 0.130760 0.135206 43.55 46.56
COOK CNTY ILL SCH DIST N 214183KU8 06/15/2010 12/01/2029 26.961 0.000 6.8498 317.16 0.111013 0.114816 0.118748 0.122815 0.127021 40.88 43.73
COPPELL TEX INDPT SCH DI 217490CN9 10/22/2020 08/15/2024 97.081 0.000 0.7782 9.03 0.021119 0.021201 0.021284 0.021367 0.021450 7.64 7.70
COPPELL TEX INDPT SCH DI 217490CM1 10/22/2020 08/15/2023 98.331 0.000 0.5990 7.04 0.016441 0.016490 0.016539 0.016589 5.94 3.71
COPPELL TEX INDPT SCH DI 217490CL3 10/22/2020 08/15/2022 99.128 0.000 0.4834 5.72 0.013363 0.013395 3.00

COPPELL TEX INDPT SCH DI 217490CP4 10/22/2020 08/15/2025 95.732 0.000 0.9081 10.40 0.024327 0.024437 0.024548 0.024660 0.024772 8.81 8.89
COPPELL TEX INDPT SCH DI 217490EF4 04/22/2021 08/15/2025 95.194 0.000 1.1449 7.55 0.030383 0.030557 0.030732 0.030908 0.031085 11.02 11.14
COPPELL TEX INDPT SCH DI 217490EG2 04/22/2021 08/15/2026 93.222 0.000 1.3251 8.56 0.034456 0.034684 0.034914 0.035145 0.035378 12.51 12.67
COPPELL TEX INDPT SCH DI 217490EE7 04/22/2021 08/15/2024 97.594 0.000 0.7362 4.98 0.020005 0.020078 0.020152 0.020226 0.020301 7.23 7.29
CORONADO FINANCE PTY LTD Q2874LAA2 05/12/2021 05/15/2026 98.122 10.750: 11.2507 1.86 0.008499 0.008977 0.009482 0.010015 0.010579 3.19 3.56
CORONADO FINANCE PTY LTD 21979LAA4 05/12/2021 05/15/2026 98.122 10.750: 11.2507 1.86 0.008499 0.008977 0.009482 0.010015 0.010579 3.19 3.56
CORSICANA TEX INDPT SCH 220435SA0 07/21/2020 02/15/2025 93.644 0.000 1.4431 19.66 0.038120 0.038395 0.038672 0.038951 0.039232 13.85 14.05
CORSICANA TEX INDPT SCH 220435SB8 07/21/2020 02/15/2026 91.047 0.000 1.6920 22.44 0.043568 0.043936 0.044308 0.044683 0.045061 15.85 16.12
CORSICANA TEX INDPT SCH 220435RY9 07/21/2020 02/15/2023 97.171 0.000 1.1212 15.82 0.030625 0.030797 0.030970 11.10 1.36
CORSICANA TEX INDPT SCH 220435RX1 07/21/2020 02/15/2022 98.603 0.000 0.8999 12.87 0.024886 1.09

CORSICANA TEX INDPT SCH 220435RZ6 07/21/2020 02/15/2024 95.338 0.000 1.3430 18.62 0.036077 0.036319 0.036563 0.036809 0.037056 13.10 13.27
CREDIT AGRICOLE CORP INV BANK 22533AHNO 11/30/2022 11/30/2024 100.000 0.000 4.0600 0.112778 0.115067 0.117403 3.50 41.16
CREDIT AGRICOLE CORPORAT 22533AES2 10/20/2021 10/20/2031 100.000 VARIES 1.8471 3.64 0.051309 0.050756 0.050199 0.050256 0.050313 18.29 18.09
CREDIT AGRICOLE CORPORAT 22533ADU8 05/26/2021 05/26/2036 100.000 VARIES 2.1485 12.83 0.059679 0.059679 0.059679 0.059679 0.059679 21.48 21.48
CREDIT AGRICOLE CORPORAT 22533AE29 06/11/2021 06/11/2036 100.000 VARIES 2.0640 11.47 0.057332 0.057332 0.057332 0.057332 0.057332 20.64 20.64
CREDIT SUISSE AG LONDON BRANCH 22551N4J2 11/29/2019 11/29/2023 100.000 0.000 2.1299 45.26 0.061725 0.062382 0.063046 0.063718 22.38 20.80
CREDIT SUISSE AG LONDON BRANCH 22551N4R4 11/07/2019 11/07/2029 100.000 0.000 2.4600 53.99 0.071757 0.072640 0.073533 0.074438 0.075354 26.09 26.73
CREDIT SUISSE AG LONDON BRANCH 22553PPZ6 03/30/2022 03/30/2026 100.000 0.000 3.4399 0.095553 0.097196 0.098868 0.100568 26.04 35.60
CREDIT SUISSE AG LONDON BRANCH 22551NWN2 04/07/2020 04/07/2025 100.000 0.000 2.4500 43.13 0.070588 0.071453 0.072328 0.073214 0.074111 25.71 26.35
CREDIT SUISSE AG LONDON BRANCH 22552FZM7 10/31/2019 08/02/2023 100.000 0.000 2.1196 46.83 0.061100 0.061748 0.062402 0.063063 22.31 13.29
CREDIT SUISSE AG LONDON BRANCH 22553PR43 04/07/2022 04/09/2025 100.000 0.000 3.4699 0.096385 0.096403 0.098076 0.099777 0.101508 25.59 35.89
CREDIT SUISSE AG LONDON BRANCH 22553PR76 04/07/2022 04/09/2025 100.000 0.000 3.4699 0.096385 0.096403 0.098076 0.099777 0.101508 25.59 35.89
CREDIT SUISSE AG LONDON BRANCH 22552XNX7 07/01/2021 07/03/2028 100.000 0.000 1.8775 9.39 0.052157 0.052647 0.053141 0.053640 0.054144 19.04 19.40
CREDIT SUISSE AG LONDON BRANCH 22551N6J0 11/29/2019 08/30/2023 100.000 0.000 2.0196 42.89 0.058111 0.058692 0.059291 0.059883 21.17 14.28
CREDIT SUISSE AG LONDON BRANCH 22551NH41 01/31/2020 11/02/2023 100.000 0.000 1.7996 35.01 0.051588 0.052052 0.052520 0.052993 18.71 15.89
CREDIT SUISSE AG LONDON BRANCH 22551NY67 04/21/2020 04/21/2025 100.000 0.000 2.6886 46.31 0.077736 0.078781 0.079840 0.080913 0.082001 28.32 29.09
CREDIT SUISSE AG LONDON BRANCH 22551NH58 01/31/2020 05/02/2024 100.000 0.000 1.8197 35.40 0.052182 0.052657 0.053136 0.053619 0.054107 18.93 19.27
CREDIT SUISSE AG LONDON BRANCH 22551NXV3 04/24/2020 10/22/2025 100.000 0.000 1.8700 31.89 0.053409 0.053908 0.054412 0.054921 0.055435 19.39 19.75
CREDIT SUISSE AG LONDON BRANCH 22553PRR2 05/04/2022 05/02/2025 100.000 0.000 4.0400 0.112222 0.114464 0.116776 0.119135 26.73 41.90
CREDIT SUISSE AG LONDON BRANCH 22553PRP6 04/28/2022 04/29/2027 100.000 0.000 3.9900 0.110845 0.113056 0.115311 0.117612 27.07 41.39
CREDIT SUISSE AG LONDON BRANCH 22551NHA7 01/31/2020 07/31/2025 100.000 0.000 2.0500 39.93 0.058714 0.059315 0.059923 0.060538 0.061158 21.43 21.87
CREDIT SUISSE AG LONDON BRANCH 22551NHB5 01/31/2020 01/31/2024 100.000 0.000 1.7401 33.82 0.049608 0.050040 0.050475 0.050914 0.051357 18.07 18.38
CREDIT SUISSE AG LONDON BRANCH 22552WLX1 09/24/2020 09/24/2027 100.000 0.000 1.2420 15.85 0.034931 0.035147 0.035366 0.035585 0.035806 12.66 12.81
CREDIT SUISSE AG LONDON BRANCH 22550V521 03/31/2020 03/31/2025 100.000 0.000 3.1499 56.34 0.091697 0.093141 0.094608 0.096098 0.097612 33.54 34.60
CREDIT SUISSE AG LONDON BRANCH 22551NAX4 12/02/2019 12/01/2026 100.000 0.000 2.2800 48.31 0.066267 0.067023 0.067787 0.068559 0.069341 24.04 24.59
CREDIT SUISSE AG LONDON BRANCH 22551NCE4 12/30/2019 06/27/2025 100.000 0.000 2.3800 48.53 0.069301 0.070126 0.070960 0.071805 0.072659 25.10 25.70
CREDIT SUISSE AG LONDON BRANCH 22551NCF1 12/30/2019 12/28/2023 100.000 0.000 2.0500 41.69 0.059308 0.059916 0.060530 0.061151 21.46 21.72
CREDIT SUISSE AG LONDON BRANCH 22552FY97 10/25/2019 04/28/2025 100.000 0.000 2.1699 48.26 0.062946 0.063629 0.064320 0.065017 0.065723 22.87 23.37
CREDIT SUISSE AG LONDON BRANCH 22552FYA4 10/25/2019 10/25/2023 100.000 0.000 2.0101 44 .65 0.058115 0.058699 0.059289 0.059885 21.10 17.54
CREDIT SUISSE AG LONDON BRANCH 22551N4H6 11/29/2019 05/29/2025 100.000 0.000 2.2500 47 .86 0.065360 0.066095 0.066839 0.067590 0.068351 23.71 24.25
CREDIT SUISSE AG LONDON BRANCH 225523336 03/21/2022 04/04/2029 100.000 0.000 3.5998 0.099995 0.100125 0.101928 0.103762 0.105630 28.19 37.35
CREDIT SUISSE AG LONDON BRANCH 22551NNC6 02/28/2020 08/29/2024 100.000 0.000 1.7501 32.62 0.049903 0.050338 0.050780 0.051222 0.051673 18.15 18.47

* Called in 2022; reportable OID is computed to call date.
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CREDIT SUISSE AG LONDON BRANCH 22549J3Y95 08/14/2019 03/25/2024 100.000 0.125 2.2368 54.34 0.064957 0.065645 0.066340 0.067043 0.067754 23.64 24.14
CREDIT SUISSE AG LONDON BRANCH 22552W3S2 05/27/2020 11/26/2025 100.000 0.000 1.5600 25.09 0.044354 0.044700 0.045049 0.045400 0.045754 16.05 16.31
CREDIT SUISSE AG LONDON BRANCH 22553PU56 05/06/2022 11/02/2023 100.000 0.000 3.4142 0.094839 0.096422 0.098068 22.38 29.32
CREDIT SUISSE AG LONDON BRANCH 22552WQP3 11/09/2020 05/04/2022 100.000 0.000 0.3299 3.78 0.009192 1.13

CREDIT SUISSE AG LONDON BRANCH 22552XDEO 0370272021 0370272028 100.000 0.000 1.6030 13.36 0.044886 0.045245 0.045608 0.045974 0.046342 16.31 16.57
CREDIT SUISSE AG LONDON BRANCH 22551NMV5 02/28/2020 03/02/2026 100.000 0.000 1.7500 32.62 0.049908 0.050345 0.050786 0.051230 0.051678 18.15 18.47
CREDIT SUISSE AG LONDON BRANCH 22551NMX1 02/28/2020 02/28/2024 100.000 0.000 1.5699 29.23 0.044644 0.044995 0.045348 0.045704 0.046063 16.22 16.48
CREDIT SUISSE AG LONDON BRANCH 22553PYE3 05/26/2022 05/27/2025 100.000 0.000 4.0300 0.111944 0.114213 0.116514 0.118862 24.15 41.69
CREDIT SUISSE AG LONDON BRANCH 22553QNV5 12/05/2022 06/04/2024 100.000 0.000 8.2700 0.229722 0.239168 0.249058 5.97 84.92
CREDIT SUISSE AG LONDON BRANCH 22553PV89 05/18/2022 05/18/2027 100.000 0.000 4.3100 0.119722 0.122302 0.124938 0.127630 26.81 44.73
CREDIT SUISSE AG LONDON BRANCH 22553PW54 05/11/2022 11/09/2023 100.000 0.000 3.4200 0.095000 0.096606 0.098258 21.93 30.05
CREDIT SUISSE AG LONDON BRANCH 22553PXL8 05/18/2022 11/16/2023 100.000 0.000 3.3700 0.093611 0.095171 0.096775 20.95 30.27
CREDIT SUISSE AG LONDON BRANCH 22553PXR5 05/18/2022 05/17/2029 100.000 0.000 4.4700 0.124167 0.126926 0.129763 0.132663 27.81 46.46
CREDIT SUISSE AG NASSAU 22549K2A4 06/23/2017 06/24/2024 100.000 0.500 1.9627 91.43 0.058262 0.058698 0.059138 0.059582 0.060028 21.06 21.37
CREDIT SUISSE AG LONDON BRANCH 22553Q2R7 06/03/2022 06/03/2026 100.000 0.000 4.1000 0.113889 0.116224 0.118606 0.121038 23.75 42.40
CREDIT SUISSE AG LONDON BRANCH 22553Q3X3 06/30/2022 07/01/2027 100.000 0.000 4.9800 0.141797 0.141797 0.148946 25.04 51.68
CREDIT SUISSE AG LONDON BRANCH 22553Q5J2 06/15/2022 06/13/2025 100.000 0.000 4.4100 0.122500 0.125171 0.127931 0.130752 24.06 45.66
CREDIT SUISSE AG LONDON BRANCH 22553PZM4 06/13/2022 06/13/2024 100.000 0.000 3.8900 0.108056 0.110157 0.112300 0.114484 21.43 40.12
CREDIT SUISSE AG LONDON BRANCH 225523856 06/29/2022 06/29/2027 100.000 0.000 4.7600 0.132222 0.135369 0.138591 0.141889 24.07 49.33
CREDIT SUISSE AG LONDON BRANCH 22553PVE6 05/31/2022 05/28/2027 100.000 0.000 4.2800 0.118889 0.121405 0.124003 0.126657 25.17 44 .35
CREDIT SUISSE AG LONDON BRANCH 22553PVF3 06/03/2022 06/04/2025 100.000 0.000 3.7100 0.103056 0.104978 0.106925 0.108909 21.49 38.25
CREDIT SUISSE AG LONDON BRANCH 225530QBX4 08/03/2022 08/01/2025 100.000 0.000 4.1800 0.116111 0.118511 0.120988 17.18 42.96
CREDIT SUISSE AG LONDON BRANCH 22553QCG0 08/04/2022 08/05/2027 100.000 0.000 4.9500 0.137500 0.140922 0.144410 20.21 51.12
CREDIT SUISSE AG LONDON BRANCH 22553QDE4 08/03/2022 08/01/2025 100.000 0.000 4.6000 0.127778 0.130684 0.133690 18.91 47 .41
CREDIT SUISSE AG LONDON BRANCH 22553QDQ7 08/04/2022 02/04/2026 100.000 0.000 4 .3500 0.120833 0.123461 0.126147 17.76 44.75
CREDIT SUISSE AG LONDON BRANCH 22553QEE3 08/03/2022 08/01/2025 100.000 0.000 4.6000 0.127778 0.130684 0.133690 18.91 47 .41
CREDIT SUISSE AG LONDON BRANCH 22553QEQ6 08/03/2022 08/03/2027 100.000 0.000 4.7200 0.131111 0.134205 0.137373 19.40 48.68
CREDIT SUISSE AG LONDON BRANCH 22553QAL1 08/02/2022 08/02/2027 100.000 0.000 4.4300 0.123056 0.125781 0.128567 18.34 45.61
CREDIT SUISSE AG LONDON BRANCH 22553QAW7 07/06/2022 07/06/2026 100.000 0.000 4.4800 0.124444 0.127232 0.130082 21.78 46.29
CREDIT SUISSE AG LONDON BRANCH 22553QFL6 08/17/2022 02/18/2025 100.000 0.000 4.3800 0.121667 0.124346 0.127069 16.30 45.00
CREDIT SUISSE AG LONDON BRANCH 22553QGH4 08/18/2022 08/20/2026 100.000 0.000 4.3700 0.121389 0.121418 0.124071 0.126782 16.15 44 .89
CREDIT SUISSE AG LONDON BRANCH 22553QGG6 08/18/2022 08/20/2025 100.000 0.000 4.3800 0.121667 0.121696 0.124361 0.127085 16.19 45.00
CREDIT SUISSE AG LONDON BRANCH 22553QGJ0 08/18/2022 08/19/2027 100.000 0.000 4.3800 0.121667 0.124346 0.127069 16.18 45.00
CREDIT SUISSE AG LONDON BRANCH 22553QGR2 08/31/2022 08/29/2025 100.000 0.000 5.1800 0.143889 0.147574 0.151418 17.41 53.39
CREDIT SUISSE AG LONDON BRANCH 22553QNTO 11/28/2022 05/28/2026 100.000 0.000 7.2500 0.201389 0.208689 0.216254 6.65 74.30
CREDIT SUISSE AG LONDON BRANCH 22553QEW3 09/02/2022 06/02/2027 100.000 0.000 4.9800 0.138333 0.140056 0.143543 0.147117 16.51 51.25
CREDIT SUISSE AG LONDON BRANCH 22553QFJ1 08/31/2022 08/29/2025 100.000 0.000 5.1800 0.143889 0.147574 0.151418 17.41 53.39
CREDIT SUISSE AG LONDON BRANCH 225530684 09/07/2022 10/06/2027 100.000 0.000 5.2700 0.146389 0.147010 0.150884 0.154860 16.74 54.29
CREDIT SUISSE AG LONDON BRANCH 22553QFU6 08/31/2022 08/31/2027 100.000 0.000 5.3000 0.147222 0.151080 0.155128 17.81 54.66
CREDIT SUISSE AG LONDON BRANCH 22553QGCS 08/12/2022 08/14/2024 100.000 0.000 4 .5500 0.126389 0.126421 0.129297 0.132238 17.57 46.83
CREDIT SUISSE AG LONDON BRANCH 22553QGM3 08/19/2022 08/20/2026 100.000 0.000 4.6300 0.128611 0.131605 0.134652 16.98 47.63
CREDIT SUISSE AG LONDON BRANCH 22553QGL5 08/19/2022 08/21/2025 100.000 0.000 4.6000 0.127778 0.127810 0.130750 0.133757 16.87 47.31
CREDIT SUISSE AG LONDON BRANCH 22553QH26 08/19/2022 08/17/2027 100.000 0.000 4.5200 0.125556 0.128362 0.131263 16.57 46.47
CREDIT SUISSE AG LONDON BRANCH 22553QHK6 09/06/2022 09/05/2024 100.000 0.000 4.9600 0.137778 0.141176 0.144677 15.84 51.01
CREDIT SUISSE AG LONDON BRANCH 22553QHJ9 08/23/2022 08/23/2027 100.000 0.000 4.7700 0.132500 0.135660 0.138896 16.96 49.09
CREDIT SUISSE AG LONDON BRANCH 225530QKQ9 10/06/2022 10/08/2026 100.000 0.000 6.7400 0.187222 0.187292 0.193604 0.200129 15.92 69.63
CROSBY TEX INDPT SCH DIS 227381VA5 12/17/2020 02/15/2029 85.602 0.000 1.9139 17.12 0.046086 0.046527 0.046972 0.047422 0.047876 16.79 17.11
CROSBY TEX INDPT SCH DIS 227381VB3 12/17/2020 02/15/2030 83.152 0.000 2.0240 17.60 0.047377 0.047856 0.048341 0.048830 0.049324 17.27 17.62
CROSBY TEX INDPT SCH DIS 227381UV0 12/17/2020 02/15/2024 96.792 0.000 1.0340 10.43 0.027992 0.028137 0.028282 0.028429 0.028576 10.14 10.25

* Called in 2022; reportable OID is computed to call date.
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CROSBY TEX INDPT SCH DIS 227381UW8 12/17/2020 02/15/2025 95.206 0.000 1.1840 11.76 0.031558 0.031745 0.031933 0.032122 0.032312 11.45 11.58
CROSBY TEX INDPT SCH DIS 227381UX6 12/17/2020 02/15/2026 92.947 0.000 1.4221 13.79 0.037062 0.037325 0.037591 0.037858 0.038127 13.46 13.65
CROSBY TEX INDPT SCH DIS 227381UY4 12/17/2020 02/15/2027 90.747 0.000 1.5820 14.99 0.040297 0.040616 0.040937 0.041261 0.041588 14.65 14.88
CROSBY TEX INDPT SCH DIS 227381UZ1 12/17/2020 02/15/2028 87.931 0.000 1.8040 16.57 0.044590 0.044993 0.045399 0.045808 0.046221 16.23 16.53
CROWLEY TEX INDPT SCH DI 228130GU8 12/19/2019 08/01/2022 95.105 0.000 1.9269 37.83 0.052510 0.053015 11.12

CROWLEY TEX INDPT SCH DI 228130HM5 10/22/2020 08/01/2023 98.408 0.000 0.5791 6.81 0.015901 0.015947 0.015994 0.016040 5.75 3.37
CROWLEY TEX INDPT SCH DI 228130HL7 10/22/2020 08/01/2022 99.129 0.000 0.4934 5.84 0.013639 0.013672 2.87

CROWLEY TEX INDPT SCH DI 228130HN3 10/22/2020 08/01/2024 97.246 0.000 0.7411 8.61 0.020134 0.020209 0.020284 0.020359 0.020434 7.28 7.34
CROWLEY TEX INDPT SCH DI 228130HQ6 10/22/2020 08/01/2026 93.899 0.000 1.0930 12.28 0.028750 0.028907 0.029065 0.029224 0.029383 10.43 10.54
CROWLEY TEX INDPT SCH DI 228130HP8 10/22/2020 08/01/2025 95.934 0.000 0.8712 9.99 0.023372 0.023474 0.023576 0.023679 0.023782 8.46 8.54
Canadian Imperial Bank 13605WURO 12/27/2019 02/03/2022 100.000 0.000 2.2144 45.30 0.063717 2.04

Canadian Imperial Bank 13605WVN8 02/10/2020 02/03/2022 100.000 0.000 1.8706 35.86 0.053414 1.71

Canadian Imperial Bank 13607G302 05/02/2019 04/28/2023 100.000 0.000 2.9112 80.06 0.086899 0.088164 0.089448 31.67 10.47
Canadian Imperial Bank of Commerce 13607W513 08/04/2022 07/28/2028 100.000 0.000 4.0510 0.112528 0.114731 0.117055 16.54 41.60
Canadian Imperial Bank of Commerce 13607W349 11/03/2022 10/27/2028 100.000 0.000 5.6745 0.157625 0.161948 0.166543 9.14 58.09
Carol Stream, IL 143735TZ1 12/30/2011 11/01/2025 42.963 0.000 6.1994 361.79 0.134892 0.139074 0.143384 0.147829 0.152411 49.82 52.96
Carol Stream, IL 143735TY4 12/30/2011 11/01/2024 46.530 0.000 6.0492 379.42 0.140524 0.144775 0.149154 0.153665 0.158313 51.87 55.06
Carol Stream, IL 143735TX6 12/30/2011 11/01/2023 50.827 0.000 5.7993 392.31 0.143688 0.147854 0.152142 0.156553 52.98 46.44
Carol Stream, IL 143735TW8 12/30/2011 11/01/2022 54.964 0.000 5.5993 405.46 0.147180 0.151300 44 .90

Carol Stream, IL 143735UC0 12/30/2011 11/01/2028 33.512 0.000 6.5994 306.63 0.116363 0.120203 0.124169 0.128267 0.132499 43.05 45.94
Carol Stream, IL 143735UB2 12/30/2011 11/01/2027 36.593 0.000 6.4493 324.69 0.122408 0.126355 0.130430 0.134636 0.138978 45.26 48.22
Carol Stream, IL 143735UA4 12/30/2011 11/01/2026 39.556 0.000 6.3493 343.78 0.129031 0.133127 0.137353 0.141714 0.146213 47 .69 50.76
Carol Stream, IL 143735UF3 12/30/2011 11/01/2031 26.288 0.000 6.8495 252.87 0.097021 0.100344 0.103781 0.107335 0.111011 35.93 38.43
Carol Stream, IL 143735UE6 12/30/2011 11/01/2030 28.377 0.000 6.7995 270.27 0.103472 0.106990 0.110627 0.114388 0.118277 38.31 40.96
Carol Stream, IL 143735UD8 12/30/2011 11/01/2029 30.868 0.000 6.6994 288.18 0.109846 0.113526 0.117328 0.121259 0.125320 40.66 43.43
Champaign County, IL 158199BB4 11/04/2015 12/01/2026 98.267 VARIES 4.1631 251.02 0.112070 0.111916 0.111759 0.111599 0.111436 40.31 40.19
Champaign County, IL 158199BA6 11/04/2015 12/01/2023 124.115 VARIES N/A 277.40 0.112760 0.110702 0.218056 0.218056 43.38 71.96
Christian & Sangamon CNT 170592BJ7 03/28/2013 12/01/2022 99.442 VARIES 3.5341 309.58 0.098090 0.098130 32.38

Christian & Sangamon CNT 170592BK4 03/28/2013 12/01/2023 99.390 VARIES 3.6841 322.56 0.102171 0.102211 0.102251 0.102293 36.79 33.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PSNO 07/29/2022 01/30/2025 100.000 0.000 4.3620 0.121167 0.123824 0.126525 18.42 44 .91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PAF6 07/05/2022 01/02/2026 100.000 0.000 4.7240 0.131222 0.134270 0.137441 23.10 48.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PLK3 07/06/2022 07/06/2027 100.000 VARIES 3.1358 0.087106 0.085929 0.085097 15.24 30.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PLN7 07/25/2022 01/24/2025 100.000 0.000 4.5580 0.126611 0.129481 0.132431 19.75 47.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PL49 07/29/2022 07/31/2024 100.000 0.000 4.3130 0.119806 0.119820 0.122404 0.125043 18.21 44 .39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330N542 07/29/2022 07/31/2024 100.000 0.000 4.3130 0.119806 0.119820 0.122404 0.125043 18.21 44 .39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PKE8 07/29/2022 07/31/2025 100.000 0.000 4.4110 0.122528 0.122543 0.125245 0.128008 18.63 45.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PKF5 07/27/2022 07/25/2025 100.000 0.000 4.4700 0.124167 0.126911 0.129747 19.12 46.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PKH1 07/29/2022 07/31/2028 100.000 0.000 4.5870 0.127417 0.127433 0.130356 0.133345 19.37 47.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PMR7 07/27/2022 07/27/2026 100.000 0.000 4.5090 0.125250 0.128074 0.130961 19.29 46.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PH77 07/29/2022 07/29/2027 100.000 0.000 4.5480 0.126333 0.129206 0.132144 19.20 46.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P5U9 07/06/2022 07/06/2026 100.000 0.000 4.7140 0.130944 0.134031 0.137190 22.92 48.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJS9 07/29/2022 07/31/2025 100.000 0.000 4.4110 0.122528 0.122543 0.125245 0.128008 18.63 45.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PK99 08/01/2022 07/30/2027 100.000 0.000 4.5090 0.125250 0.128058 0.130945 18.79 46.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PJH3 07/26/2022 07/24/2025 100.000 0.000 4.6560 0.129333 0.132311 0.135391 20.05 48.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330P3K3 07/06/2022 07/03/2025 100.000 0.000 4.6360 0.128778 0.131713 0.134766 22.54 47.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PD55 07/29/2022 01/30/2025 100.000 0.000 4.3620 0.121167 0.123824 0.126525 18.42 44 .91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCA5 07/28/2022 07/30/2024 100.000 0.000 4.2350 0.117639 0.117667 0.120158 0.122703 18.00 43.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCG2 07/08/2022 07/14/2023 100.000 0.000 3.9220 0.108944 0.109016 0.111153 18.86 21.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PCM9 08/02/2022 07/31/2025 100.000 0.000 4.3040 0.119556 0.122100 0.124727 17.81 44 .28

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PSU4 07/21/2022 07/21/2042 100.000 VARIES 5.1600 0.143333 0.136281 0.129047 22.93 48.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PES4 07/29/2022 01/30/2025 100.000 0.000 4.3620 0.121167 0.123824 0.126525 18.42 44 .91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PV63 07/29/2022 01/30/2025 100.000 0.000 4.3620 0.121167 0.123824 0.126525 18.42 44 .91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330PDT3 07/21/2022 07/21/2037 100.000 VARIES 5.1530 0.143139 0.139670 0.136112 22.90 49.78
Citigroup Funding, Inc. 1730TOAKS 05/15/2006 05/15/2036 11.570 0.000 7.3200 240.19 0.071694 0.074318 0.077038 0.079858 0.082781 26.53 28.51
Citigroup Funding, Inc. 1730TOTKS 05/30/2013 05/30/2033 100.000 VARIES 4.1925 315.75 0.104646 0.106261 0.107943 0.109659 0.111412 38.07 39.28
Citigroup Funding, Inc. 1730TOBTS 02/14/2007 02/14/2037 100.000 VARIES 5.8404 840.75 0.157649 0.157742 0.157837 0.157936 0.158037 56.80 56.87
Citigroup Funding, Inc. 1730T03J6 12/29/2014 12/29/2034 100.000 VARIES 4.3208 285.99 0.115394 0.116053 0.116726 0.117414 0.118117 41.66 42.15
Citigroup Funding, Inc. 1730T0ZJ1 11/27/2012 11/27/2022 100.000 VARIES 1.5729 53.83 0.017306 0.017442 5.67

Citigroup Funding, Inc. 1730TOKZ1 11/09/2010 11/09/2030 100.000 VARIES 5.5699 528.99 0.134588 0.135911 0.137271 0.138498 0.139760 48.83 49.77
Citigroup Funding, Inc. 1730TOKVO 11/19/2010 11/19/2030 100.000 VARIES 5.1246 526.65 0.133523 0.133915 0.134317 0.134730 0.135153 48.17 48.46
Citigroup Funding, Inc. 1730TOWR6 03/30/2012 03/30/2022 100.000 VARIES 3.8303 374.64 0.106570 9.48

Citigroup Funding, Inc. 1730TOHN2 04/29/2010 04/29/2030 100.000 VARIES 5.9942 605.98 0.146133 0.147286 0.148474 0.149697 0.150892 52.96 53.82
Citigroup Funding, Inc. 1730TOGY9 04/28/2009 04/28/2024 100.000 VARIES 8.1832 950.81 0.217752 0.219520 0.221359 0.223274 0.225268 78.94 80.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325E275 0370372017 0370372022 100.000 0.000 3.0465 157.19 0.096958 6.01

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 173277282 01/31/2020 02/02/2027 100.000 0.000 2.6047 50.94 0.075226 0.076206 0.077198 0.078204 0.079222 27.55 28.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CHZ2 04/28/2017 04/28/2027 100.000 VARIES 2.7213 13.58 0.007979 0.008087 0.008197 0.008309 0.008422 2.91 2.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AE24 02/23/2022 02/22/2027 100.000 0.000 2.8508 0.079190 0.080312 0.081457 0.082618 24.54 29.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VYS3 07/06/2020 07/05/2024 100.000 0.000 1.2060 18.03 0.033905 0.034110 0.034315 0.034522 0.034730 12.31 12.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AE57 02/28/2022 02/26/2027 100.000 0.000 2.8999 0.080553 0.081708 0.082892 0.084094 24.55 29.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QCY4 08/04/2021 08/03/2028 100.000 0.000 1.8322 7.48 0.050894 0.051357 0.051828 0.052303 0.052782 18.54 18.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VYQ7 07/31/2020 08/02/2027 100.000 0.000 1.5241 21.79 0.042988 0.043315 0.043645 0.043978 0.044313 15.63 15.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QCW8 08/31/2021 08/31/2028 100.000 0.000 1.9013 6.39 0.052814 0.053310 0.053822 0.054328 0.054851 19.23 19.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330L454 04/05/2022 04/05/2029 100.000 0.000 3.6383 0.101064 0.102902 0.104774 0.106680 27.04 37.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FCW2 05/26/2021 05/27/2026 100.000 0.000 1.4552 8.70 0.040717 0.041013 0.041311 0.041612 0.041915 14.73 14.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YQV9 02/19/2021 02/19/2041 100.000 VARIES 2.8472 24.59 0.078408 0.077750 0.077114 0.076511 0.075965 27.94 27.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F2B6 04/11/2022 08/09/2024 100.000 0.000 3.6974 0.102706 0.103951 0.105872 0.107830 26.88 38.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VHM5 03/31/2020 07/01/2024 100.000 0.000 3.2340 57.88 0.095033 0.095033 0.098132 0.098132 0.101331 34.49 35.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QD72 08/31/2021 08/31/2028 100.000 0.000 1.9013 6.39 0.052814 0.053310 0.053822 0.054328 0.054851 19.23 19.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CHX7 05/31/2017 05/31/2022 100.000 0.000 2.7124 131.53 0.085056 12.67

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FTYO 08/04/2021 08/04/2026 100.000 0.000 1.4752 6.02 0.040977 0.041279 0.041583 0.041890 0.042199 14.90 15.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YRG1L 03/31/2021 03/30/2028 100.000 0.000 2.0694 15.63 0.058078 0.058679 0.059286 0.059899 0.060519 21.13 21.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YRCO 04/06/2021 04/06/2026 100.000 0.000 1.6533 12.20 0.046306 0.046689 0.047075 0.047464 0.047856 16.80 17.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327THY5 11/01/2019 11/01/2024 100.000 0.000 2.5315 56.04 0.073948 0.074884 0.075832 0.076791 0.077763 26.90 27.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FUE2 07/01/2021 12/31/2026 100.000 0.000 1.7520 8.76 0.049090 0.049520 0.049954 0.050392 0.050833 17.75 18.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VYX2 06/30/2020 06/30/2027 100.000 0.000 1.7917 27.17 0.051119 0.051576 0.052038 0.052505 0.052975 18.49 18.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329B848 04/21/2021 05/07/2026 100.000 0.000 1.5037 10.47 0.042111 0.042428 0.042747 0.043068 0.043392 15.25 15.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326W779 03/05/2019 11/02/2022 100.000 0.000 3.4589 101.69 0.105253 0.107073 32.01

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TZF6 10/31/2019 05/03/2023 100.000 0.000 2.3404 51.79 0.068122 0.068919 0.069726 24.76 8.51
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YRLO 04/06/2021 04/06/2026 100.000 0.000 1.6533 12.20 0.046306 0.046689 0.047075 0.047464 0.047856 16.80 17.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UPX3 02/03/2022 02/04/2027 100.000 0.000 2.4354 0.067656 0.068480 0.069314 0.070158 22.31 25.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F3J1 04/28/2021 10/28/2026 100.000 0.000 1.7233 11.66 0.048282 0.048698 0.049118 0.049541 0.049968 17.51 17.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FC25 04/22/2022 04/23/2026 100.000 2.600 4.0001 0.111127 0.113350 0.112728 0.114983 27.82 40.80
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330A3B6 0370272022 0370272029 100.000 0.000 3.0668 0.085188 0.086494 0.087820 0.089167 25.63 31.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FSR3 05/11/2022 05/11/2027 100.000 0.000 4.4129 0.122581 0.125286 0.128051 0.130876 28.33 45.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330A3D2 02/25/2022 02/25/2027 100.000 0.000 2.8609 0.079468 0.080605 0.081758 0.082928 24._46 29.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WLCO 09/30/2020 09/30/2027 100.000 0.000 1.5842 19.97 0.044706 0.045060 0.045417 0.045777 0.046139 16.22 16.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F3G7 05/05/2021 05/05/2026 100.000 0.000 1.5643 10.27 0.043792 0.044134 0.044479 0.044827 0.045178 15.87 16.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CJ64 04/28/2017 04/28/2027 100.000 VARIES 2.8252 22.46 0.012788 0.012969 0.013152 0.013338 0.013526 4.66 4.79

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QE89 09/02/2021 03/04/2027 100.000 0.000 1.6633 5.50 0.046206 0.046591 0.046978 0.047369 0.047763 16.79 17.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YAT1 01/12/2021 01/10/2025 100.000 0.000 0.8580 8.34 0.023935 0.024038 0.024141 0.024245 0.024349 8.67 8.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YB37 01/06/2021 01/08/2029 100.000 0.000 1.5840 15.68 0.044353 0.044704 0.045059 0.045415 0.045775 16.15 16.41
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FE42 06/30/2021 06/29/2028 100.000 0.000 1.9800 9.96 0.055541 0.056091 0.056646 0.057207 0.057774 20.10 20.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F3P7 04/30/2021 05/02/2028 100.000 0.000 2.0793 13.96 0.058366 0.058973 0.059586 0.060206 0.060832 21.19 21.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FE26 06/30/2021 06/30/2027 100.000 0.000 1.7920 9.01 0.050224 0.050674 0.051128 0.051586 0.052048 18.16 18.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YNAO 03/04/2019 0370372022 100.000 0.000 3.2230 94 .56 0.096968 6.01

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TH41 02/03/2020 02/02/2023 100.000 0.000 2.1983 42.68 0.063094 0.063788 0.064489 23.05 2.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WJT6 08/12/2020 08/12/2025 100.000 0.000 1.0971 15.28 0.030810 0.030979 0.031149 0.031320 0.031492 11.17 11.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T6P6 03/04/2020 08/31/2023 100.000 0.000 1.7725 32.74 0.050546 0.050989 0.051446 0.051897 18.39 12.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AU34 03/31/2022 04/03/2029 100.000 0.000 3.8243 0.106229 0.106263 0.108295 0.110366 0.112476 28.98 39.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TXT8 09/10/2019 09/10/2024 100.000 0.250 2.3208 54.60 0.067184 0.067883 0.068591 0.069306 0.070030 24.47 24.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ACR1 02/25/2022 02/25/2032 100.000 VARIES 2.3569 0.065470 0.064605 0.063730 0.064411 19.92 23.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VXW5 07/06/2020 07/06/2028 100.000 0.000 1.8910 28.37 0.053527 0.054033 0.054544 0.055059 0.055580 19.54 19.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VY79 08/05/2020 08/05/2025 100.000 0.000 1.2061 17.05 0.033909 0.034113 0.034319 0.034526 0.034734 12.30 12.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329Q2K5 07/20/2021 07/19/2029 100.000 0.000 2.0691 9.25 0.057476 0.058067 0.058668 0.059275 0.059888 20.99 21.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VYC8 06/30/2020 06/30/2027 100.000 0.000 1.7917 27.17 0.051119 0.051576 0.052038 0.052505 0.052975 18.49 18.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FAM3 04/29/2022 04/29/2037 100.000 VARIES 2.3669 0.065748 0.063107 0.060435 0.059194 15.75 21.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WKC1 09/21/2020 09/21/2027 100.000 0.000 1.4782 19.00 0.041670 0.041978 0.042289 0.042601 0.042916 15.12 15.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YLW4 12/11/2018 12/11/2025 100.000 VARIES 3.4423 15.12 0.013167 0.013394 0.013624 0.013859 0.014097 4.79 4.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YQHO 02/26/2021 02/28/2028 100.000 0.000 1.7232 14.65 0.048284 0.048701 0.049120 0.049543 0.049970 17.56 17.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FCF9 04/30/2021 10/30/2026 100.000 0.000 1.7623 11.82 0.049385 0.049820 0.050259 0.050702 0.051148 17.91 18.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FCV4 06/30/2021 06/29/2028 100.000 0.000 1.9800 9.96 0.055541 0.056091 0.056646 0.057207 0.057774 20.10 20.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325E804 04/12/2017 12/12/2024 100.000 0.000 3.3138 167.84 0.107310 0.109088 0.110896 0.112733 0.114601 39.02 40.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FTW4 08/04/2021 08/04/2026 100.000 0.000 1.4752 6.02 0.040977 0.041279 0.041583 0.041890 0.042199 14.90 15.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VHK9 04/03/2020 04/05/2023 100.000 0.000 2.2190 39.26 0.063721 0.064428 0.065143 23.19 6.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FD68 05/28/2021 12/01/2026 100.000 0.000 1.6332 9.68 0.045742 0.046116 0.046492 0.046872 0.047255 16.56 16.83
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QU65 10/05/2021 10/05/2026 100.000 0.000 1.6533 3.95 0.045926 0.046306 0.046689 0.047075 0.047464 16.67 16.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FD43 06/30/2021 06/29/2028 100.000 0.000 1.9800 9.96 0.055541 0.056091 0.056646 0.057207 0.057774 20.10 20.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ATK8 04/01/2022 04/01/2027 100.000 0.000 3.6877 0.102436 0.104325 0.106248 0.108207 27.83 38.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YQP2 0370372021 03/05/2029 100.000 0.000 2.0693 17.20 0.058082 0.058683 0.059290 0.059903 0.060523 21.16 21.60
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326W696 06/05/2019 06/03/2022 100.000 0.000 2.6587 70.31 0.078881 11.99

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FAW1 04/26/2022 04/26/2032 100.000 VARIES 2.6165 0.072681 0.070907 0.069109 0.069286 17.69 25.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CHQ2 05/03/2017 05/03/2027 100.000 VARIES 2.7384 18.07 0.010485 0.010628 0.010774 0.010921 0.011071 3.82 3.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ATL6 03/18/2022 03/18/2037 100.000 VARIES 4.0501 0.112502 0.112378 0.112321 0.112316 31.83 40.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YQN7 01/29/2021 01/31/2028 100.000 0.000 1.4841 13.73 0.041533 0.041841 0.042152 0.042464 0.042779 15.10 15.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AFT4 02/15/2022 02/15/2037 100.000 VARIES 2.0896 0.058045 0.056910 0.055763 0.056346 18.19 20.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AWT5 03/08/2022 03/08/2029 100.000 0.000 3.0178 0.083827 0.085092 0.086376 0.087679 24.70 31.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VJIwW1 06/30/2020 06/30/2027 100.000 0.000 1.8120 27.48 0.051714 0.052182 0.052655 0.053132 0.053613 18.70 19.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CKB1 07/06/2017 07/06/2027 100.000 VARIES 2.8475 23.47 0.013702 0.013897 0.014095 0.014295 0.014499 5.04 5.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F4C2 04/21/2022 04/22/2027 100.000 0.000 4.0709 0.113094 0.115396 0.117745 0.120142 28.43 42.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QWA4 10/04/2021 04/03/2025 100.000 0.000 1.2163 2.94 0.033785 0.033990 0.034196 0.034404 0.034614 12.24 12.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VK58 05/19/2020 11/18/2027 100.000 0.000 2.4153 39.59 0.069548 0.070388 0.071238 0.072099 0.072969 25.26 25.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AWY4 03/23/2022 03/23/2027 100.000 0.000 3.3824 0.093956 0.095545 0.097161 0.098804 26.28 35.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F4G3 05/06/2022 05/08/2024 100.000 0.000 3.9750 0.110416 0.110440 0.112635 0.114874 0.117157 26.07 41.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F4z4 04/28/2021 10/28/2026 100.000 0.000 1.7233 11.66 0.048282 0.048698 0.049118 0.049541 0.049968 17.51 17.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QFJ4 09/30/2021 04/01/2027 100.000 0.000 1.7523 4.43 0.048679 0.049105 0.049536 0.049970 0.050407 17.68 17.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TKD7 12/26/2019 12/23/2022 100.000 0.000 2.2329 45.74 0.064830 0.065553 22.95

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WND6 11/04/2020 11/04/2025 100.000 0.000 1.2962 15.08 0.036473 0.036710 0.036947 0.037187 0.037428 13.20 13.37

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F4L2 04/29/2022 04/30/2026 100.000 2.200 4.1669 0.115747 0.115773 0.118185 0.118101 0.120562 28.16 42.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y2F0 12/28/2020 12/26/2025 100.000 0.000 1.1170 11.30 0.031374 0.031549 0.031725 0.031902 0.032080 11.33 11.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FEL1 04/28/2022 04/30/2024 100.000 0.000 3.8571 0.107141 0.107164 0.109230 0.111337 0.113484 26.17 39.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YP83 02/28/2019 0370272022 100.000 0.000 3.3909 100.30 0.102491 6.25

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FFH2 04/19/2021 04/20/2028 100.000 0.000 2.1036 14.77 0.059050 0.059671 0.060299 0.060933 0.061574 21.46 21.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y2D5 11/24/2020 11/24/2027 100.000 0.000 1.5489 17.17 0.043695 0.044034 0.044375 0.044718 0.045065 15.82 16.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YTF1 03/01/2021 02/27/2026 100.000 0.000 1.1861 9.91 0.033139 0.033336 0.033534 0.033732 0.033933 12.01 12.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CKF2 07/03/2017 07/01/2022 100.000 0.000 2.7294 129.58 0.085641 15.42

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AGB2 03/01/2022 08/27/2027 100.000 0.000 3.0769 0.085470 0.086755 0.088090 0.089445 25.80 31.81
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YCP7 01/29/2021 01/30/2031 100.000 0.000 2.0301 18.81 0.056968 0.057547 0.058131 0.058721 0.059317 20.79 21.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YTQ7 03/23/2021 09/23/2024 100.000 0.000 1.0472 8.10 0.029241 0.029394 0.029548 0.029703 0.029859 10.58 10.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CKS4 07/28/2017 01/30/2023 100.000 0.500 2.8926 134.23 0.088455 0.089533 0.090627 32.37 2.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YCM4 01/29/2021 01/30/2031 100.000 0.000 2.0301 18.81 0.056968 0.057547 0.058131 0.058721 0.059317 20.79 21.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F5L4 04/30/2021 04/30/2027 100.000 0.000 1.8423 12.36 0.051647 0.052123 0.052603 0.053087 0.053576 18.74 19.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y2W3 12/28/2020 12/26/2025 100.000 0.000 1.1170 11.30 0.031374 0.031549 0.031725 0.031902 0.032080 11.33 11.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CKX3 08/01/2017 08/01/2022 100.000 0.000 2.7885 130.12 0.086531 0.087737 18.39

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FFZ2 05/28/2021 05/31/2028 100.000 0.000 1.9802 11.73 0.055556 0.056106 0.056661 0.057222 0.057789 20.13 20.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WNR5 12/03/2020 12/04/2025 100.000 0.000 1.1771 12.73 0.033084 0.033278 0.033474 0.033671 0.033869 11.96 12.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F3Y5 04/22/2022 04/22/2037 100.000 VARIES 4.9654 0.137929 0.133078 0.128106 0.128406 34.01 46.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y2T0 12/24/2020 12/27/2027 100.000 0.000 1.4840 15.19 0.041842 0.042152 0.042465 0.042780 0.043098 15.12 15.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y2S2 12/24/2020 12/27/2027 100.000 0.000 1.4840 15.19 0.041842 0.042152 0.042465 0.042780 0.043098 15.12 15.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F5V2 04/30/2021 05/02/2028 100.000 0.000 2.0793 13.96 0.058366 0.058973 0.059586 0.060206 0.060832 21.19 21.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QEA4 09/30/2021 10/02/2028 100.000 0.000 1.9703 4.98 0.054738 0.055277 0.055821 0.056371 0.056927 19.90 20.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VZX1 07/06/2020 07/05/2024 100.000 0.000 1.2060 18.03 0.033905 0.034110 0.034315 0.034522 0.034730 12.31 12.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FDA6 04/13/2022 04/11/2025 100.000 0.000 3.7088 0.103021 0.104910 0.106855 0.108837 26.73 38.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AF56 02/28/2022 02/28/2029 100.000 0.000 3.0477 0.084659 0.085949 0.087259 0.088589 25.81 31.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AVU3 03/29/2022 09/27/2024 100.000 0.000 3.3938 0.094273 0.095855 0.097482 0.099136 25.79 35.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WLUO 10/05/2020 10/03/2025 100.000 0.000 1.2962 16.14 0.036471 0.036708 0.036946 0.037185 0.037426 13.21 13.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CZ2Z2 08/31/2017 02/28/2023 100.000 0.000 2.7931 127.83 0.086676 0.087886 0.089113 31.72 5.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VZR4 07/31/2020 08/02/2027 100.000 0.000 1.5241 21.79 0.042988 0.043315 0.043645 0.043978 0.044313 15.63 15.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CJIF4 06/01/2017 12/01/2022 100.000 0.750 2.8210 134.96 0.086090 0.087010 28.58

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FVK7 06/16/2021 06/16/2031 100.000 VARIES 2.0752 11.23 0.057090 0.056529 0.055963 0.055391 0.055231 20.43 20.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UQT1 01/31/2022 01/29/2027 100.000 0.000 2.3464 0.065177 0.065938 0.066711 0.067494 21.69 24.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YNT9 03/29/2019 04/01/2024 100.000 0.000 3.2016 91.50 0.096299 0.097840 0.099407 0.100998 0.102615 35.22 36.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FEG5 06/09/2021 06/09/2033 100.000 VARIES 2.0633 11.55 0.056041 0.054757 0.053459 0.052148 0.050056 19.89 18.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YNS1 03/29/2019 04/01/2024 100.000 0.500 3.2003 91.06 0.095341 0.096422 0.097965 0.099088 0.100674 34.75 35.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FED2 06/02/2021 06/01/2026 100.000 0.000 1.4151 8.22 0.039586 0.039866 0.040148 0.040432 0.040718 14.32 14.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F4C5 04/15/2021 04/17/2031 100.000 0.000 2.6134 18.66 0.073554 0.074515 0.075489 0.076475 0.077474 26.80 27.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YBB9 02/03/2021 02/03/2026 100.000 0.000 1.0671 9.75 0.029800 0.029959 0.030118 0.030279 0.030441 10.80 10.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VZZ6 08/05/2020 08/05/2025 100.000 0.000 1.2061 17.05 0.033909 0.034113 0.034319 0.034526 0.034734 12.30 12.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326E365 12/06/2017 12/06/2022 100.000 0.000 2.9046 124 .53 0.090549 0.091864 30.57

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F2NO 03/31/2022 03/31/2037 100.000 VARIES 2.2180 0.061611 0.059214 0.056790 0.055880 16.48 20.58
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YBM5 12/21/2020 12/21/2040 100.000 VARIES 2.5695 26.11 0.068335 0.067920 0.067530 0.067175 0.066857 24.52 24.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FVL5 07/30/2021 07/31/2031 100.000 0.000 2.2282 9.35 0.061894 0.062583 0.063281 0.063986 0.064698 22.62 23.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FTV3 05/17/2022 05/15/2025 100.000 0.000 4.1696 0.115822 0.118210 0.120675 0.123190 26.05 43.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TJQ0 10/03/2019 10/05/2022 100.000 0.000 2.2658 51.89 0.065849 0.066595 18.18

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WMR6 11/30/2020 11/30/2027 100.000 0.000 1.4941 16.30 0.042125 0.042440 0.042757 0.043077 0.043398 15.24 15.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YSW5 02/22/2021 02/22/2041 100.000 VARIES 2.8536 24.33 0.078018 0.076754 0.075982 0.075256 0.074604 27.60 27.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QVX5 09/15/2021 09/15/2033 100.000 VARIES 1.7790 5.24 0.049416 0.048620 0.047817 0.047314 0.046975 17.48 17.03

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F2Z3 04/25/2022 10/24/2024 100.000 0.000 3.8764 0.107679 0.109754 0.111882 0.114050 26.63 40.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YSU9 02/26/2021 02/26/2041 100.000 VARIES 2.9720 24.97 0.080892 0.079205 0.077224 0.075214 0.073412 28.36 26.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FF74 05/26/2021 05/26/2027 100.000 0.000 1.7422 10.42 0.048816 0.049241 0.049670 0.050103 0.050539 17.68 17.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TIN7 12/24/2019 12/22/2022 100.000 0.000 2.1805 4477 0.063248 0.063937 22.32

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CJR8 06/30/2017 12/30/2022 100.000 0.600 2.7880 131.22 0.085509 0.086468 30.87

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F4R2 04/28/2021 04/27/2028 100.000 0.000 2.0693 14.01 0.058073 0.058674 0.059281 0.059894 0.060514 21.09 21.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F4Q4 05/05/2021 05/05/2026 100.000 0.000 1.5643 10.27 0.043792 0.044134 0.044479 0.044827 0.045178 15.87 16.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WMLO 11/30/2020 11/30/2027 100.000 0.000 1.4941 16.30 0.042125 0.042440 0.042757 0.043077 0.043398 15.24 15.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YT38 02/26/2021 02/26/2031 100.000 VARIES 1.6111 13.61 0.044441 0.044128 0.043038 0.042174 0.041553 15.77 15.15
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325E408 03/01/2017 03/01/2022 100.000 0.000 2.8923 148.91 0.091425 5.49

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328V3K4 04/14/2020 04/11/2025 100.000 1.000 2.6920 46.73 0.077087 0.077377 0.078419 0.078727 0.079786 27.90 28.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YZF6 04/30/2019 04/28/2022 100.000 0.000 2.9308 80.79 0.087540 10.24

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W6M5 07/22/2020 07/22/2024 100.000 0.000 1.1071 16.05 0.031094 0.031266 0.031439 0.031613 0.031788 11.28 11.40
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FQ56 06/09/2021 06/09/2031 100.000 0.000 2.5442 14.30 0.071570 0.072481 0.073403 0.074336 0.075282 25.97 26.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QPS3 09/29/2021 09/29/2033 100.000 VARIES 1.7595 4.50 0.048874 0.048082 0.047283 0.046722 0.046375 17.31 16.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YN26 02/24/2021 08/22/2024 100.000 0.000 0.6991 5.97 0.019486 0.019554 0.019622 0.019691 0.019760 7.04 7.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326W282 03/05/2019 03/04/2026 100.000 0.000 3.7445 110.42 0.114112 0.116248 0.118425 0.120642 0.122901 41.97 43.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VUJ7 05/19/2020 05/19/2025 100.000 0.000 1.9503 31.88 0.055776 0.056320 0.056869 0.057424 0.057984 20.22 20.62
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WXK9 11/02/2020 02/02/2026 100.000 0.000 1.3450 15.73 0.037740 0.037994 0.038249 0.038507 0.038766 13.71 13.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WXL7 12/03/2020 12/04/2025 100.000 0.000 1.1771 12.73 0.033084 0.033278 0.033474 0.033671 0.033869 11.96 12.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T3H7 12/17/2019 12/15/2022 100.000 0.000 2.2284 46.22 0.064696 0.065417 22.39

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326X595 11/15/2018 11/14/2023 100.000 0.000 4.0525 133.74 0.126953 0.129526 0.132150 0.134828 46.41 41.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326W274 02/05/2019 09/06/2022 100.000 0.000 3.6717 111.58 0.112058 0.114115 27.82

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CDP8 01/30/2017 07/28/2022 100.000 0.500 3.0985 161.56 0.096767 0.098051 20.26

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VES55 04/01/2020 10/02/2023 100.000 0.000 2.8014 49.91 0.081139 0.082275 0.083428 0.084596 29.62 22.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TV86 12/20/2019 12/23/2026 100.000 0.170 2.6310 54.44 0.076768 0.077716 0.078676 0.079649 0.080635 27.82 28.51
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328V3S7 03/31/2020 10/01/2025 100.000 0.000 3.3432 59.87 0.097613 0.099244 0.100903 0.102590 0.104305 35.73 36.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324C3Y0 07/05/2016 01/03/2022 100.000 0.400 2.3787 137.24 0.072965 0.15

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T3P9 02/05/2020 02/03/2023 100.000 0.000 2.1859 42.31 0.062726 0.063411 0.064104 22.91 2.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TUT1 11/29/2019 05/30/2025 100.000 0.000 2.5704 54.81 0.075148 0.076113 0.077092 0.078082 0.079086 27.29 27.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1732773Q7 02/28/2020 05/31/2023 100.000 0.000 1.8421 34.36 0.052845 0.053332 0.053823 19.14 8.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T3N4 02/28/2020 05/31/2023 100.000 0.000 1.8421 34.36 0.052845 0.053332 0.053823 19.14 8.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CDY9 01/31/2017 01/31/2024 100.000 0.000 3.3783 179.18 0.109109 0.110952 0.112826 0.114732 0.116670 40.17 41.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WYB8 10/26/2020 04/25/2024 100.000 0.000 0.8781 10.40 0.024606 0.024714 0.024823 0.024932 0.025041 8.89 8.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CED4 02/16/2017 02/16/2027 100.000 VARIES 2.9107 23.37 0.012764 0.012950 0.013139 0.013330 0.013524 4.68 4.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329ULRO 10/29/2021 10/29/2041 98.000 VARIES 2.9484 4.98 0.080263 0.076532 0.072746 0.072201 0.071672 27.76 26.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329ULQ2 12/23/2021 12/26/2028 100.000 0.000 2.1480 0.48 0.059678 0.060319 0.060967 0.061622 0.062284 21.61 22.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YND2 03/02/2021 05/29/2026 100.000 0.000 1.3451 11.21 0.037736 0.037990 0.038246 0.038503 0.038762 13.65 13.83
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VUY4 04/30/2020 05/01/2025 100.000 0.000 2.2185 37.53 0.063704 0.064410 0.065125 0.065847 0.066578 23.15 23.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W6Y9 08/21/2020 02/23/2024 100.000 0.000 0.8681 11.86 0.024325 0.024431 0.024537 0.024643 0.024750 8.80 8.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VEE6 03/31/2020 03/29/2023 100.000 0.000 2.7726 49.47 0.080258 0.081371 0.082499 29.30 7.26
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328V4B3 04/13/2020 10/12/2023 100.000 0.000 2.6242 45.79 0.075796 0.076790 0.077798 0.078818 27.62 22.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AQB1 03/28/2022 03/29/2027 100.000 0.000 3.5696 0.099165 0.100935 0.102736 0.104570 27.23 37.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FQL1 05/28/2021 05/28/2027 100.000 0.000 1.7232 10.21 0.048279 0.048695 0.049114 0.049537 0.049964 17.48 17.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W7B8 0970372020 09/05/2025 100.000 0.000 1.1571 15.44 0.032518 0.032706 0.032895 0.033086 0.033277 11.78 11.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CD29 12/28/2016 06/27/2022 100.000 0.500 3.0613 162.55 0.096701 17.02

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WFL7 08/31/2020 08/31/2027 100.000 0.000 1.4942 20.09 0.042127 0.042438 0.042759 0.043075 0.043400 15.30 15.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T2G0 12/24/2019 12/22/2022 100.000 0.000 2.1806 4477 0.063249 0.063938 22.32

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WFH6 09/11/2020 03/13/2024 100.000 0.000 0.8181 10.72 0.022912 0.023006 0.023100 0.023195 0.023289 8.29 8.35

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UJX0 11/29/2021 05/27/2027 100.000 0.000 2.0993 1.87 0.058314 0.058919 0.059537 0.060162 0.060794 21.14 21.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YLL6 02/26/2021 02/28/2028 100.000 0.000 1.7232 14.65 0.048284 0.048701 0.049120 0.049543 0.049970 17.56 17.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WX60 10/30/2020 11/01/2027 100.000 0.000 1.5642 18.40 0.044134 0.044479 0.044827 0.045178 0.045531 15.99 16.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TTT3 11/29/2019 11/30/2022 100.000 0.000 2.0339 43.19 0.058835 0.059433 19.46

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YYH3 05/31/2019 12/04/2024 100.000 0.000 3.1681 84.70 0.095230 0.096738 0.098271 0.099827 0.101409 34.64 35.74
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330APT3 03/31/2022 04/03/2029 100.000 0.000 3.8243 0.106229 0.106263 0.108295 0.110366 0.112476 28.98 39.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VCMO 03/31/2020 04/01/2027 100.000 0.000 3.4611 62.03 0.101228 0.102980 0.104762 0.106575 0.108420 37.08 38.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TTR7 10/22/2019 10/20/2022 100.000 0.000 2.2321 49.87 0.064809 0.065532 18.86

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CCV6 12/13/2016 12/13/2046 100.000 VARIES 0.8469 23.88 0.013442 0.013432 0.013421 0.013411 0.013401 4.84 4.83
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325K511 09/14/2017 09/15/2022 100.000 0.000 2.7285 123.54 0.084476 0.085629 21.66

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YMEL 03/03/2021 03/03/2026 100.000 0.000 1.3652 11.33 0.038181 0.038442 0.038704 0.038969 0.039235 13.85 14.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CDAL 12/30/2016 01/02/2024 100.000 0.000 3.3300 179.66 0.107341 0.109128 0.110945 0.112792 0.11467 39.61 40.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VTY6 05/20/2020 05/20/2027 100.000 0.000 2.2283 36.42 0.063989 0.064702 0.065423 0.066152 0.066889 23.22 23.74
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FPC2 05/28/2021 12/01/2026 100.000 0.000 1.6332 9.68 0.045742 0.046116 0.046492 0.046872 0.047255 16.56 16.83
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TCX2 08/05/2019 08/04/2022 100.000 0.000 2.9115 72.02 0.085680 0.086927 18.47

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FPB4 06/02/2021 06/01/2026 100.000 0.000 1.4151 8.22 0.039586 0.039866 0.040148 0.040432 0.040718 14.32 14.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YYQ3 10/18/2018 10/18/2022 100.000 VARIES 3.0322 96.23 0.083701 0.084010 24.08

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VD64 04/15/2020 03/31/2025 100.000 0.000 2.4947 43.36 0.071848 0.072744 0.073651 0.074570 0.075500 26.19 26.85
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UKJ9 12/15/2021 06/15/2027 100.000 0.000 2.0491 0.91 0.056921 0.057504 0.058093 0.058688 0.059290 20.62 21.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WFW3 09/30/2020 06/30/2026 100.000 0.000 1.4250 17.95 0.040293 0.040580 0.040869 0.041160 0.041453 14.56 14.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WXE3 10/23/2020 10/25/2027 100.000 0.000 1.5742 18.82 0.044423 0.044773 0.045125 0.045480 0.045838 16.10 16.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FNN7 05/11/2022 05/11/2027 100.000 0.000 4.4129 0.122581 0.125286 0.128051 0.130876 28.33 45.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FNQO 05/12/2022 05/12/2037 100.000 VARIES 5.1635 0.143430 0.141037 0.138583 0.136065 32.73 50.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TDB9 08/07/2019 08/05/2022 100.000 0.000 2.1339 52.27 0.061839 0.062499 13.35

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UNE7 02/01/2022 07/30/2027 100.000 0.000 2.4554 0.068205 0.069037 0.069885 0.070743 22.63 25.26
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WZR2 10/30/2020 11/01/2027 100.000 0.000 1.5642 18.40 0.044134 0.044479 0.044827 0.045178 0.045531 15.99 16.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QS84 09/30/2021 10/02/2028 100.000 0.000 1.9703 4.98 0.054738 0.055277 0.055821 0.056371 0.056927 19.90 20.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FS96 06/30/2021 06/30/2033 100.000 VARIES 2.0721 10.42 0.056427 0.055285 0.054131 0.052965 0.050636 20.11 19.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TWP7 10/02/2019 10/02/2023 100.000 0.000 2.3580 54.11 0.068644 0.069453 0.070272 0.071101 25.00 19.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330L223 04/05/2022 04/04/2029 100.000 0.000 3.6386 0.101072 0.102901 0.104773 0.106679 27.04 37.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TFX9 11/13/2019 11/10/2022 100.000 0.000 2.2910 49.81 0.066591 0.067354 20.71

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TX84 02/04/2020 02/04/2025 100.000 0.000 2.4251 47.09 0.069845 0.070692 0.071549 0.072416 0.073295 25.55 26.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VWv8 05/05/2020 05/05/2025 100.000 0.000 1.9904 33.34 0.056956 0.057523 0.058096 0.058674 0.059258 20.67 21.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TFW1 09/30/2019 09/30/2025 100.000 0.000 2.5748 59.35 0.075276 0.076245 0.077226 0.078221 0.079227 27.45 28.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FAF8 04/27/2022 04/28/2025 100.000 0.000 4.1792 0.116104 0.118530 0.121007 0.123535 28.48 43.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WJ58 09/30/2020 12/31/2026 100.000 0.000 1.5240 19.21 0.043145 0.043474 0.043805 0.044139 0.044475 15.59 15.83
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326X819 01/04/2019 01/05/2026 100.000 0.000 4.1130 129.53 0.126505 0.129107 0.131762 0.134472 0.137237 46.94 48.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QT42 10/01/2021 04/01/2027 100.000 0.000 1.7824 4.46 0.049510 0.049951 0.050396 0.050846 0.051299 17.98 18.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ABF8 02/28/2022 02/28/2029 100.000 0.000 3.0477 0.084659 0.085949 0.087259 0.088589 25.81 31.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CGS9 04/28/2017 10/28/2022 100.000 0.750 2.9296 143.44 0.089843 0.090854 26.87

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TXK7 12/02/2019 12/01/2022 100.000 0.000 2.2585 47 .84 0.065613 0.066354 21.79

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FA68 04/08/2022 04/10/2025 100.000 0.000 3.5215 0.097819 0.097838 0.099561 0.101314 0.103098 25.87 36.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TXH4 10/02/2019 10/02/2024 100.000 0.000 2.4893 57.19 0.072655 0.073559 0.074475 0.075402 0.076340 26.48 27.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FSPO 07/30/2021 02/01/2027 100.000 0.000 1.6132 6.77 0.044812 0.045174 0.045538 0.045905 0.046275 16.31 16.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T6F8 0370272020 08/31/2023 100.000 0.000 2.1027 39.05 0.060263 0.060889 0.061537 0.062176 21.96 14.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VXES5 07/01/2020 07/01/2025 100.000 0.000 1.4940 22.58 0.042437 0.042437 0.043074 0.043074 0.043719 15.33 15.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ASK9 03/31/2022 04/03/2029 100.000 0.000 3.8243 0.106229 0.106263 0.108295 0.110366 0.112476 28.98 39.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324C6M3 08/02/2016 02/02/2022 100.000 0.300 2.3124 131.61 0.071044 2.20

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WJG4 09/21/2020 09/21/2027 100.000 0.000 1.4782 19.00 0.041670 0.041978 0.042289 0.042601 0.042916 15.12 15.34

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YJF4 02/28/2019 0370272022 100.000 0.000 3.3909 100.30 0.102491 6.25

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TW36 01/24/2020 01/26/2022 100.000 0.000 2.0546 40.38 0.058855 1.47

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WHP6 09/30/2020 03/31/2028 100.000 0.000 1.7012 21.46 0.048064 0.048473 0.048885 0.049301 0.049721 17.45 17.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CEW2 02/28/2017 08/26/2022 100.000 0.750 2.9987 152.39 0.092227 0.093298 21.87

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ARL8 03/25/2022 09/25/2025 100.000 0.000 3.5212 0.097811 0.099533 0.101286 0.103069 27.16 36.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WHM3 08/31/2020 05/29/2026 100.000 0.000 1.3060 17.55 0.036873 0.037114 0.037356 0.037600 0.037846 13.33 13.51
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WYN2 11/30/2020 11/30/2027 100.000 0.000 1.4941 16.30 0.042125 0.042440 0.042757 0.043077 0.043398 15.24 15.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QQS2 09/29/2021 09/29/2033 100.000 VARIES 1.7344 4.43 0.048178 0.047632 0.047082 0.046437 0.045836 17.14 16.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QR36 10/29/2021 10/31/2028 100.000 0.000 2.2084 3.80 0.061348 0.062025 0.062710 0.063403 0.064103 22.29 22.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TF92 01/31/2020 02/02/2023 100.000 0.000 2.2035 42.97 0.063263 0.063960 0.064665 23.11 2.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327T4W3 12/24/2019 12/24/2024 100.000 0.000 2.4008 49.38 0.069949 0.070789 0.071638 0.072498 0.073369 25.34 25.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AAT9 02/28/2022 08/27/2026 100.000 0.000 2.8110 0.078082 0.079173 0.080286 0.081414 23.79 28.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VF62 04/03/2020 04/05/2023 100.000 0.000 2.2190 39.26 0.063721 0.064428 0.065143 23.19 6.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AAS1 02/28/2022 08/28/2025 100.000 0.000 2.6531 0.073697 0.074675 0.075666 0.076669 22.45 27.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AS94 03/23/2022 03/23/2027 100.000 0.000 3.3824 0.093956 0.095545 0.097161 0.098804 26.28 35.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TET9 12/02/2019 12/02/2024 100.000 0.000 2.4449 51.87 0.071295 0.072166 0.073048 0.073941 0.074845 25.87 26.51
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VEP1 03/31/2020 03/31/2025 100.000 0.750 3.2898 58.72 0.095315 0.096197 0.097779 0.098702 0.100326 34.68 35.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VW22 07/06/2020 07/03/2025 100.000 0.000 1.4650 21.93 0.041288 0.041591 0.041895 0.042202 0.042512 15.03 15.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FRK2 07/06/2021 07/06/2026 100.000 0.000 1.5640 7.60 0.043445 0.043785 0.044128 0.044473 0.044820 15.82 16.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AQZ8 03/31/2022 04/02/2027 100.000 0.000 3.7567 0.104354 0.104375 0.106336 0.108333 0.110368 28.46 39.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QRJ1 09/30/2021 10/02/2028 100.000 0.000 1.9703 4.98 0.054738 0.055277 0.055821 0.056371 0.056927 19.90 20.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325K776 08/03/2017 02/05/2024 100.000 0.000 3.0276 141.75 0.094855 0.096291 0.097749 0.099229 0.100731 34.83 35.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QRG7 10/29/2021 10/31/2028 100.000 0.000 2.2084 3.80 0.061348 0.062025 0.062710 0.063403 0.064103 22.29 22.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FAD6 04/30/2021 05/01/2031 100.000 0.000 2.5734 17.28 0.072407 0.073339 0.074283 0.075238 0.076206 26.35 27.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CFE1 03/10/2017 03/10/2027 100.000 VARIES 2.9100 19.10 0.010569 0.010723 0.010879 0.011037 0.011198 3.87 3.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328V5E6 04/15/2020 03/31/2025 100.000 0.000 2.4947 43.36 0.071848 0.072744 0.073651 0.074570 0.075500 26.19 26.85
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325K792 09/14/2017 09/14/2023 100.000 0.000 2.8890 131.21 0.090008 0.091308 0.092627 0.093965 32.92 23.68
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ARGY 04/05/2022 04/05/2027 100.000 0.000 3.5796 0.099433 0.101213 0.103024 0.104868 26.60 37.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326W423 02/21/2019 08/18/2022 100.000 0.000 3.2955 98.06 0.099309 0.100945 22.84

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FRM8 06/30/2021 12/31/2026 100.000 0.000 1.7230 8.66 0.048273 0.048689 0.049109 0.049532 0.049958 17.45 17.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YK96 03/29/2019 03/31/2022 100.000 0.000 2.9227 83.27 0.087302 7.77

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TFC5 12/04/2019 12/02/2022 100.000 0.000 2.3164 48.96 0.067368 0.068148 22.44

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FAKO 04/21/2021 04/21/2031 100.000 0.000 2.5734 17.94 0.072403 0.073334 0.074278 0.075234 0.076202 26.36 27.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UGY1 12/23/2021 12/26/2028 100.000 0.000 2.1480 0.48 0.059678 0.060319 0.060967 0.061622 0.062284 21.61 22.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VQB9 05/20/2020 05/20/2025 100.000 0.000 1.9603 31.99 0.056071 0.056620 0.057175 0.057736 0.058302 20.33 20.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U6U0 11/24/2021 11/22/2024 100.000 0.000 1.3362 1.37 0.037118 0.037363 0.037613 0.037864 0.038117 13.43 13.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325K156 05/24/2017 05/24/2022 100.000 0.000 2.7177 132.31 0.085241 12.19

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TQA7 09/04/2019 03/03/2023 100.000 0.000 2.1796 51.71 0.063224 0.063913 0.064610 23.05 4.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UGR6 12/27/2021 12/24/2026 100.000 0.000 1.8910 0.21 0.052529 0.053017 0.053518 0.054024 0.054535 19.01 19.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VQN3 04/29/2020 04/29/2025 100.000 0.000 2.2376 37.92 0.064264 0.064983 0.065710 0.066445 0.067189 23.35 23.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AMH2 03/31/2022 01/02/2026 100.000 0.000 3.6961 0.102668 0.103638 0.105553 0.107504 28.00 38.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VQM5 05/19/2020 11/17/2023 100.000 0.000 1.6533 26.98 0.047070 0.047459 0.047851 0.048247 17.05 15.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YZV9 03/17/2021 03/17/2031 100.000 VARIES 1.6101 12.65 0.044190 0.043651 0.043405 0.043262 0.043215 15.73 15.58
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QM56 0970372021 09/03/2026 100.000 0.000 1.4843 4.87 0.041229 0.041535 0.041844 0.042154 0.042467 14.97 15.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CA55 09/02/2016 0370372022 100.000 0.300 2.2650 126.67 0.069427 4.30

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UYA3 12/17/2021 06/20/2025 100.000 0.000 1.6041 0.62 0.044564 0.044922 0.045282 0.045645 0.046011 16.12 16.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WCK2 10/05/2020 10/03/2025 100.000 0.000 1.2962 16.14 0.036471 0.036708 0.036946 0.037185 0.037426 13.21 13.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UGZ8 12/27/2021 12/24/2026 100.000 0.000 1.8910 0.21 0.052529 0.053017 0.053518 0.054024 0.054535 19.01 19.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W2G2 07/31/2020 02/02/2026 100.000 0.000 1.3551 19.36 0.038157 0.038415 0.038675 0.038937 0.039201 13.86 14.05

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VA59 03/24/2020 09/22/2023 100.000 0.000 4.1210 74.90 0.121666 0.124173 0.126732 0.129343 44.75 33.55
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TA55 0370272020 08/29/2025 100.000 0.000 2.1805 40.51 0.062560 0.063238 0.063931 0.064625 0.065333 22.81 23.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WTW8 12/03/2020 12/04/2025 100.000 0.000 1.1771 12.73 0.033084 0.033278 0.033474 0.033671 0.033869 11.96 12.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VR44 05/29/2020 05/30/2025 100.000 0.000 1.9013 30.53 0.054336 0.054852 0.055374 0.055900 0.056432 19.69 20.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VQS2 04/30/2020 05/01/2025 100.000 0.000 2.2285 37.71 0.064001 0.064714 0.065435 0.066164 0.066901 23.25 23.78
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YVM5 01/31/2019 02/02/2022 100.000 0.000 3.5319 107.64 0.107102 3.32

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326Y4G8 04/26/2019 04/27/2029 100.000 2.000 3.7071 101.76 0.108662 0.108617 0.110630 0.110621 0.112671 39.23 39.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QLZ1 09/30/2021 10/02/2028 100.000 0.000 1.9703 4.98 0.054738 0.055277 0.055821 0.056371 0.056927 19.90 20.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WU48 10/23/2020 10/25/2027 100.000 0.000 1.5475 18.50 0.043657 0.043995 0.044335 0.044678 0.045024 15.82 16.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UHD6 11/26/2021 11/28/2028 100.000 0.000 2.1392 2.08 0.059430 0.060066 0.060708 0.061358 0.062014 21.55 22.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UZ61 01/31/2022 01/31/2029 100.000 0.000 2.5733 0.071481 0.072401 0.073333 0.074276 23.80 26.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YJGO 01/29/2021 01/31/2029 100.000 0.000 1.6831 15.58 0.047149 0.047546 0.047946 0.048349 0.048756 17.17 17.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UYU9 01/31/2022 01/29/2027 100.000 0.000 2.3464 0.065177 0.065938 0.066711 0.067494 21.69 24.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YF68 03/29/2019 03/28/2024 100.000 0.000 3.1838 90.98 0.095698 0.097222 0.098770 0.100342 0.101939 35.01 36.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YW51 05/31/2019 06/03/2022 100.000 0.000 2.6953 71.70 0.080069 12.17

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327P526 08/05/2019 08/03/2022 100.000 0.000 2.9111 72.02 0.085663 0.086909 18.38

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W2Y3 08/05/2020 08/04/2028 100.000 0.000 1.5941 22.57 0.044988 0.045347 0.045708 0.046072 0.046440 16.37 16.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326Y4M5 07/03/2019 07/01/2022 100.000 0.000 2.4527 62.70 0.072401 13.03

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U5V9 12/23/2021 12/26/2028 100.000 0.000 2.1480 0.48 0.059678 0.060319 0.060967 0.061622 0.062284 21.61 22.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CPJ9 12/26/2017 12/23/2022 100.000 0.000 2.9644 125.38 0.092608 0.093981 32.85

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FKL7 05/28/2021 05/31/2028 100.000 0.000 1.9802 11.73 0.055556 0.056106 0.056661 0.057222 0.057789 20.13 20.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YU95 03/13/2019 03/13/2026 100.000 0.000 3.6227 105.80 0.110082 0.112076 0.114106 0.116173 0.118277 40.42 41.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJIN2 04/08/2022 04/09/2026 100.000 0.000 3.5900 0.099732 0.101522 0.103344 0.105199 26.38 37.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YTV8 09/25/2018 09/25/2023 100.000 1.000 3.1087 104.85 0.092053 0.093484 0.094074 0.095536 33.59 25.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y7E8 01/29/2021 01/29/2027 100.000 0.000 1.2761 11.80 0.035673 0.035901 0.036130 0.036360 0.036592 12.95 13.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WBAS 09/30/2020 09/30/2030 100.000 0.000 2.0203 25.52 0.057258 0.057836 0.058420 0.059010 0.059606 20.82 21.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U5Q0 11/26/2021 11/28/2028 100.000 0.000 2.1392 2.08 0.059430 0.060066 0.060708 0.061358 0.062014 21.55 22.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y7D0 12/21/2020 06/20/2024 100.000 0.000 0.7780 8.01 0.021779 0.021864 0.021949 0.022034 0.022120 7.86 7.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YYU2 03/31/2021 03/31/2031 100.000 VARIES 1.6136 12.08 0.044063 0.043298 0.041899 0.040919 0.040389 15.53 14.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YHR8 02/18/2021 05/15/2026 100.000 0.000 1.1860 10.34 0.033236 0.033433 0.033631 0.033831 0.034032 12.02 12.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VPKO 07/01/2020 04/01/2024 100.000 0.000 1.2260 18.51 0.034580 0.034792 0.035005 0.035220 0.035436 12.53 12.68
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJX0 05/02/2022 04/30/2027 100.000 0.000 4.2079 0.116886 0.119318 0.121829 0.124392 28.08 43.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TPJ9 11/29/2019 11/30/2022 100.000 0.000 2.0339 43.19 0.058835 0.059433 19.46

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TPG5 11/13/2019 11/10/2022 100.000 0.000 2.2691 49.33 0.065928 0.066676 20.51

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UG96 10/29/2021 04/29/2027 100.000 0.000 2.1885 3.77 0.060791 0.061456 0.062129 0.062809 0.063496 22.09 22.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WC71 09/18/2020 12/18/2025 100.000 0.000 1.2660 16.37 0.035727 0.035953 0.036180 0.036409 0.036640 12.91 13.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TPT7 09/30/2019 03/30/2023 100.000 0.000 2.3505 54.07 0.068415 0.069219 0.070033 24.92 6.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UXG1 01/28/2022 07/30/2025 100.000 0.000 1.9804 0.055010 0.055016 0.055561 0.056111 0.056667 18.40 20.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YHY3 01/29/2021 01/29/2041 100.000 VARIES 2.6993 24.81 0.074448 0.073934 0.073435 0.072961 0.072520 26.55 26.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326Y3H7 06/04/2019 06/03/2022 100.000 0.000 2.7045 71.64 0.080337 12.21

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YHW7 02/26/2021 02/26/2027 100.000 0.000 1.4752 12.54 0.041280 0.041584 0.041891 0.042200 0.042511 14.99 15.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YDFO 05/10/2019 05/12/2022 100.000 0.000 2.9343 80.01 0.087681 11.49

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QKY5 0970372021 09/03/2033 100.000 VARIES 1.7822 5.84 0.049505 0.048461 0.047408 0.047000 0.046727 17.39 16.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CQ74 12/20/2017 06/21/2023 100.000 0.000 2.9374 124.72 0.091696 0.093043 0.094409 33.28 16.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FL93 05/21/2021 05/21/2031 100.000 VARIES 2.1464 13.09 0.059070 0.058512 0.057947 0.057377 0.057221 21.12 20.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CQ90 01/30/2018 01/30/2023 100.000 0.000 3.1864 131.93 0.098867 0.100442 0.102042 36.35 2.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YHUL 02/26/2021 02/27/2031 100.000 0.000 2.3173 19.73 0.065119 0.065874 0.066637 0.067409 0.068190 23.77 24.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U6P1 10/22/2021 10/22/2036 100.000 VARIES 2.7993 5.37 0.077757 0.075541 0.073294 0.072359 0.071440 27.29 26.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJC6 03/31/2022 03/31/2037 100.000 VARIES 2.1578 0.059940 0.058189 0.056419 0.057028 16.08 20.52

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VPY0 06/03/2020 12/04/2023 100.000 0.000 1.5242 24.25 0.043316 0.043646 0.043979 0.044314 15.67 14.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FJH5 04/29/2022 04/29/2027 100.000 0.000 4.2270 0.117417 0.119898 0.122432 0.125020 28.57 43.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WBY3 08/31/2020 03/02/2028 100.000 0.000 1.4842 19.96 0.041844 0.042155 0.042467 0.042783 0.043100 15.19 15.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VPV6 05/20/2020 05/18/2028 100.000 0.000 2.3763 38.87 0.068380 0.069193 0.070015 0.070847 0.071688 24.83 25.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WSY5 10/30/2020 11/01/2027 100.000 0.000 1.5642 18.40 0.044134 0.044479 0.044827 0.045178 0.045531 15.99 16.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WVK1 11/04/2020 11/04/2025 100.000 0.000 1.2962 15.08 0.036473 0.036710 0.036947 0.037187 0.037428 13.20 13.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TSJ6 10/31/2019 10/31/2025 100.000 0.000 2.6129 57.95 0.076448 0.077447 0.078459 0.079484 0.080522 27.82 28.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326Y5W2 05/31/2019 06/02/2022 100.000 0.000 2.8420 75.72 0.084729 12.79

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TSD9 07/24/2019 07/22/2022 100.000 0.000 2.4497 61.12 0.071433 0.072308 14.52

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VSB7 06/03/2020 06/05/2028 100.000 0.000 2.2772 36.38 0.065449 0.066194 0.066948 0.067710 0.068481 23.73 24.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325E242 01/05/2017 07/03/2024 100.000 0.000 3.3441 179.93 0.107825 0.109627 0.111460 0.113324 0.115219 39.79 41.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W4Q8 07/31/2020 08/02/2027 100.000 0.000 1.5441 22.08 0.043561 0.043897 0.044236 0.044577 0.044922 15.84 16.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WEQ7 09/30/2020 09/30/2025 100.000 0.000 1.2862 16.20 0.036189 0.036422 0.036656 0.036892 0.037129 13.11 13.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WVS4 10/30/2020 07/30/2026 100.000 0.000 1.3950 16.40 0.039158 0.039431 0.039706 0.039983 0.040262 14.23 14.43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TSM9 11/27/2019 11/28/2022 100.000 0.000 2.2265 47 .48 0.064653 0.065372 21.27

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YXC5 01/31/2019 02/02/2022 100.000 0.000 3.5319 107.64 0.107102 3.32

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AP55 04/05/2022 04/05/2027 100.000 0.000 3.5796 0.099433 0.101213 0.103024 0.104868 26.60 37.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QNT3 10/05/2021 10/05/2026 100.000 0.000 1.6533 3.95 0.045926 0.046306 0.046689 0.047075 0.047464 16.67 16.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CC53 11/28/2016 05/26/2022 100.000 0.250 2.7754 149.84 0.087448 12.68

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AP48 03/17/2022 03/12/2026 100.000 0.000 3.1664 0.087957 0.089311 0.090725 0.092161 25.13 32.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YXR2 04/30/2019 04/28/2022 100.000 0.000 2.9308 80.79 0.087540 10.24

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VSX9 06/22/2020 06/22/2028 100.000 0.000 2.4751 38.23 0.071337 0.072219 0.073113 0.074018 0.074934 25.86 26.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W4W5 08/03/2020 05/02/2024 100.000 0.000 1.0070 14.28 0.028326 0.028469 0.028612 0.028756 0.028901 10.24 10.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UJJ1 11/26/2021 11/27/2026 100.000 0.000 1.8613 1.81 0.051704 0.052185 0.052671 0.053161 0.053656 18.73 19.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 173277797 02/11/2020 02/10/2022 100.000 0.000 1.8965 36.30 0.054190 2.11

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VSU5 04/29/2020 10/27/2023 100.000 0.000 1.9316 32.68 0.055219 0.055753 0.056291 0.056835 20.04 16.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 173277763 01/31/2020 02/02/2023 100.000 0.000 2.2035 42.97 0.063263 0.063960 0.064665 23.11 2.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TSV9 08/14/2019 08/13/2026 100.000 0.000 2.5545 62.31 0.074649 0.075602 0.076568 0.077546 0.078536 27.31 28.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WF60 09/03/2020 09/05/2025 100.000 0.000 1.1571 15.44 0.032518 0.032706 0.032895 0.033086 0.033277 11.78 11.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YGWO 03/29/2019 03/30/2022 100.000 0.000 2.9164 83.08 0.087101 7.75

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YY59 03/01/2019 03/03/2025 100.000 1.000 3.5616 104.28 0.106034 0.106933 0.108837 0.109786 0.111741 38.66 39.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YY67 05/23/2019 05/25/2022 100.000 0.000 2.8574 76.74 0.085219 12.27

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FLS8 05/06/2022 05/08/2024 100.000 0.000 3.9650 0.110138 0.110162 0.112346 0.114573 0.116845 26.00 41.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17325K263 07/06/2017 01/03/2024 100.000 0.000 3.1136 148.67 0.097842 0.099365 0.100912 0.102483 0.104079 36.04 37.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FML5 06/30/2021 06/30/2031 100.000 0.000 2.3860 12.00 0.067068 0.067869 0.068678 0.069498 0.070327 24.29 24.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W3C0 07/20/2020 07/18/2025 100.000 0.000 1.3751 20.03 0.038721 0.038987 0.039255 0.039525 0.039797 14.07 14.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WUD8 10/30/2020 02/01/2027 100.000 0.000 1.4941 17.57 0.041969 0.042283 0.042599 0.042917 0.043238 15.26 15.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FM81 05/09/2022 05/08/2025 100.000 0.000 4.2771 0.118808 0.121334 0.123929 0.126579 27.70 44 .43
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QMJ6 08/06/2021 08/06/2026 100.000 0.000 1.4152 5.70 0.039310 0.039588 0.039868 0.040150 0.040434 14.28 14.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TRQ1 07/31/2019 01/30/2025 100.000 0.000 2.8012 69.63 0.082263 0.083415 0.084584 0.085768 0.086970 30.17 31.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YJX3 02/26/2021 02/28/2028 100.000 0.000 1.7232 14.65 0.048284 0.048701 0.049120 0.049543 0.049970 17.56 17.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YFF8 0570372019 05/05/2022 100.000 0.000 2.9032 79.75 0.086685 10.75

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YFG6 02/28/2019 03/01/2022 100.000 VARIES 2.5400 73.12 0.072944 4.38

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YJV7 0370372021 0370372026 100.000 0.000 1.3652 11.33 0.038181 0.038442 0.038704 0.038969 0.039235 13.85 14.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330ANMO 03/17/2022 03/12/2026 100.000 0.000 3.1664 0.087957 0.089311 0.090725 0.092161 25.13 32.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CAQ9 09/30/2016 03/31/2022 100.000 0.250 2.2317 122.94 0.068452 6.09

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324P784 10/05/2016 04/03/2024 100.000 0.000 2.6555 148.23 0.084150 0.085268 0.086400 0.087547 0.088709 30.69 31.51
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328W3W6 07/31/2020 07/31/2025 100.000 0.000 1.2561 17.94 0.035332 0.035554 0.035777 0.036002 0.036228 12.83 12.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AMQ2 03/15/2022 03/16/2037 100.000 VARIES 3.9112 0.108657 0.107368 0.106072 0.105898 30.94 38.26

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VB58 03/31/2020 07/01/2024 100.000 0.000 3.2340 57.88 0.095033 0.095033 0.098132 0.098132 0.101331 34.49 35.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326Y5K8 06/14/2019 12/15/2022 100.000 0.000 2.5783 67.44 0.076361 0.077346 26.45

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WV96 12/01/2020 03/02/2026 100.000 0.000 1.2860 13.99 0.036070 0.036302 0.036535 0.036770 0.037007 13.08 13.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VRU6 06/30/2020 06/30/2025 100.000 0.000 1.5040 22.77 0.042727 0.043048 0.043372 0.043698 0.044027 15.44 15.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YFJO 06/28/2019 12/31/2024 100.000 0.000 2.6784 69.02 0.079530 0.080595 0.081674 0.082768 0.083876 28.82 29.60
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YFK7 04/03/2019 04/01/2022 100.000 0.000 2.9546 83.85 0.088302 7.95

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YWM4 07/02/2019 01/03/2023 100.000 0.000 2.5315 64.84 0.073952 0.074888 0.075836 27.13 0.15
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YK94 02/26/2021 02/28/2028 100.000 0.000 1.7232 14.65 0.048284 0.048701 0.049120 0.049543 0.049970 17.56 17.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YG34 06/28/2019 06/30/2022 100.000 0.000 2.3796 61.13 0.070136 12.55

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CBD7 11/02/2016 05/03/2022 100.000 0.250 2.4155 131.26 0.074774 9.12

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YX43 05/22/2019 05/20/2022 100.000 0.000 2.8898 77.73 0.086229 11.99

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YFQ4 04/30/2019 10/30/2024 100.000 0.000 3.2236 89.15 0.096996 0.098560 0.100148 0.101762 0.103402 35.39 36.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AYY2 04/05/2022 04/05/2027 100.000 0.000 3.5796 0.099433 0.101213 0.103024 0.104868 26.60 37.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329Q7D6 0970372021 09/03/2026 100.000 0.000 1.4843 4.87 0.041229 0.041535 0.041844 0.042154 0.042467 14.97 15.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QYD6 11/03/2021 11/03/2026 100.000 0.000 2.0494 3.30 0.056929 0.057512 0.058102 0.058697 0.059299 20.67 21.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YEA8 01/29/2021 04/30/2026 100.000 0.000 1.1770 10.89 0.032986 0.033180 0.033375 0.033571 0.033769 11.93 12.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UTN1 01/31/2022 01/31/2029 100.000 0.000 2.5733 0.071481 0.072401 0.073333 0.074276 23.80 26.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FHB3 07/06/2021 07/06/2026 100.000 0.000 1.5640 7.60 0.043445 0.043785 0.044128 0.044473 0.044820 15.82 16.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YEM2 02/03/2021 02/05/2029 100.000 0.000 1.7231 15.76 0.048282 0.048698 0.049118 0.049541 0.049968 17.58 17.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VME7 05/20/2020 05/22/2028 100.000 0.000 2.3713 38.79 0.068249 0.069058 0.069877 0.070706 0.071544 24.78 25.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QHM5 08/31/2021 08/31/2028 100.000 0.000 1.9013 6.39 0.052814 0.053310 0.053822 0.054328 0.054851 19.23 19.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UTY7 02/03/2022 02/04/2027 100.000 0.000 2.4354 0.067656 0.068480 0.069314 0.070158 22.31 25.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WPG7 10/19/2020 10/19/2027 100.000 0.000 1.5142 18.27 0.042700 0.043024 0.043349 0.043677 0.044008 15.48 15.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U2U4 10/06/2021 10/05/2028 100.000 1.000 2.0590 4.86 0.057195 0.057781 0.057804 0.058399 0.058428 20.75 20.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TMFO 12/24/2019 12/22/2022 100.000 0.000 2.1805 4477 0.063248 0.063937 22.32

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QYM6 10/29/2021 10/31/2028 100.000 0.000 2.2084 3.80 0.061348 0.062025 0.062710 0.063403 0.064103 22.29 22.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YEG5 01/25/2021 07/25/2024 100.000 0.000 0.7090 6.63 0.019765 0.019836 0.019906 0.019976 0.020047 7.15 7.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CMJ2 09/21/2017 09/21/2027 100.000 VARIES 2.7273 20.30 0.012426 0.012595 0.012767 0.012941 0.013117 4.54 4.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UD40 11/22/2021 11/22/2033 100.000 VARIES 1.8518 2.01 0.051439 0.050451 0.049903 0.049703 0.049639 18.28 17.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F7G3 04/30/2021 05/02/2028 100.000 0.000 2.0793 13.96 0.058366 0.058973 0.059586 0.060206 0.060832 21.19 21.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YET7 12/30/2020 12/30/2027 100.000 0.000 1.4932 15.03 0.042099 0.042414 0.042730 0.043049 0.043371 15.21 15.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FZ72 06/25/2021 06/27/2029 100.000 0.000 2.1190 10.95 0.059493 0.060123 0.060760 0.061404 0.062054 21.54 21.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CMP8 10/30/2017 10/28/2022 100.000 0.000 2.7828 122.16 0.086324 0.087525 25.85

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CMQ6 10/31/2017 05/01/2023 100.000 0.750 2.8328 122.78 0.085583 0.086501 0.087431 31.09 10.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324P248 06/03/2016 12/05/2023 100.000 0.000 2.8709 172.35 0.093300 0.094639 0.095997 0.097375 33.90 32.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AYLO 04/29/2022 05/01/2029 100.000 0.000 4.3735 0.121485 0.121515 0.124172 0.126887 0.129662 29.57 45.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CN28 10/12/2017 10/12/2022 100.000 0.000 2.8215 125.52 0.087669 0.088906 24.86

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AHM7 03/16/2022 09/16/2024 100.000 0.000 2.9501 0.081948 0.083156 0.084383 0.085628 23.48 30.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WPW2 10/30/2020 11/01/2027 100.000 0.000 1.5642 18.40 0.044134 0.044479 0.044827 0.045178 0.045531 15.99 16.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YAH9 07/03/2019 07/03/2024 100.000 0.000 2.5848 66.16 0.075584 0.076561 0.077550 0.078553 0.079568 27.74 28.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YVzZ4 04/06/2021 04/06/2029 100.000 0.000 2.3564 17.41 0.066228 0.067008 0.067797 0.068596 0.069405 24.12 24.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TN28 02/04/2020 12/05/2022 100.000 0.000 2.0124 38.97 0.057995 0.058579 19.48

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AYV8 03/30/2022 03/28/2025 100.000 0.000 3.4925 0.097014 0.098689 0.100412 0.102166 26.45 36.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WPR3 11/04/2020 11/04/2025 100.000 0.000 1.2962 15.08 0.036473 0.036710 0.036947 0.037187 0.037428 13.20 13.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CLBO 09/01/2017 0370372023 100.000 0.500 2.7655 125.22 0.084136 0.085108 0.086092 30.69 5.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F5C1 04/08/2022 04/10/2025 100.000 2.000 3.5191 0.097751 0.099491 0.099286 0.101033 25.85 35.90
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AXV9 03/30/2022 03/31/2027 100.000 0.000 3.5996 0.099989 0.101789 0.103621 0.105486 27.26 37.31
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CLA2 08/02/2017 08/02/2027 100.000 VARIES 2.7689 19.99 0.011869 0.012033 0.012200 0.012369 0.012540 4.35 4.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VKX7 05/05/2020 05/04/2023 100.000 0.000 1.6435 27.48 0.046785 0.047169 0.047557 16.96 5.85

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YDA9 01/29/2021 01/31/2028 100.000 0.000 1.4841 13.73 0.041533 0.041841 0.042152 0.042464 0.042779 15.10 15.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VL81 05/20/2020 05/20/2025 100.000 0.000 1.9603 31.99 0.056071 0.056620 0.057175 0.057736 0.058302 20.33 20.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F5D9 04/29/2022 04/29/2037 100.000 VARIES 4.9132 0.136477 0.134370 0.132212 0.130001 32.90 47.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FGA6 05/24/2021 11/24/2026 100.000 0.000 1.7032 10.28 0.047714 0.048121 0.048530 0.048944 0.049361 17.28 17.58
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F5F4 04/29/2022 10/30/2025 100.000 0.000 4.1497 0.115282 0.117674 0.120116 0.122608 28.04 43.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329USL6 12/06/2021 12/06/2028 100.000 0.000 2.1582 1.50 0.059950 0.060597 0.061251 0.061911 0.062580 21.73 22.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VL65 06/03/2020 06/03/2025 100.000 0.000 1.8512 29.51 0.052864 0.053353 0.053847 0.054345 0.054848 19.15 19.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VL40 06/22/2020 06/20/2025 100.000 0.500 1.4840 22.77 0.041942 0.042047 0.042359 0.042468 0.042783 15.12 15.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y2Y9 12/24/2020 03/26/2026 100.000 0.000 1.2260 12.55 0.034372 0.034583 0.034795 0.035008 0.035223 12.45 12.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326E530 01/03/2018 01/04/2023 100.000 0.000 2.9118 122.40 0.089501 0.090805 0.092127 32.92 0.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329Q6K1 08/02/2021 02/02/2027 100.000 0.000 1.5942 6.60 0.044283 0.044636 0.044991 0.045350 0.045712 16.11 16.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FG47 05/04/2022 05/02/2025 100.000 0.000 4.1400 0.115000 0.117354 0.119784 0.122263 27.39 42.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AYG1 04/29/2022 05/01/2029 100.000 0.000 4.3735 0.121485 0.121515 0.124172 0.126887 0.129662 29.57 45.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CLGY9 09/01/2017 09/01/2022 100.000 0.000 2.6788 122.24 0.082767 0.083876 20.06

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FG39 04/27/2022 04/25/2024 100.000 0.000 3.8181 0.106058 0.108060 0.110123 0.112226 26.01 39.55
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QXG0 07/30/2021 08/01/2028 100.000 0.000 1.8422 7.73 0.051174 0.051645 0.052121 0.052601 0.053086 18.65 18.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FY81 06/22/2021 06/22/2026 100.000 VARIES 2.0841 10.94 0.057337 0.056924 0.056667 0.056563 0.056596 20.56 20.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QGU8 08/31/2021 03/03/2027 100.000 0.000 1.6733 5.62 0.046486 0.046875 0.047267 0.047663 0.048062 16.90 17.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324P156 05/05/2016 11/03/2023 100.000 0.000 2.9324 179.00 0.095583 0.096985 0.098407 0.099850 34.83 29.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CLR5 08/17/2017 08/17/2027 100.000 VARIES 2.6967 20.72 0.012436 0.012603 0.012773 0.012946 0.013120 4.55 4.68
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CLU8 08/25/2017 08/25/2029 100.000 VARIES 2.5876 10.81 0.006618 0.006703 0.006790 0.006878 0.006967 2.42 2.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QH29 08/31/2021 08/31/2028 100.000 0.000 1.9013 6.39 0.052814 0.053310 0.053822 0.054328 0.054851 19.23 19.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VLH1 05/20/2020 05/20/2025 100.000 0.000 1.9603 31.99 0.056071 0.056620 0.057175 0.057736 0.058302 20.33 20.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QXR6 10/20/2021 10/20/2031 100.000 VARIES 1.7328 3.42 0.048132 0.047586 0.047036 0.047080 0.047138 17.15 16.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FH23 05/28/2021 05/30/2031 100.000 0.000 2.5342 15.02 0.071297 0.072200 0.073115 0.074042 0.074980 25.89 26.55
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y3M4 12/24/2020 12/27/2027 100.000 0.000 1.4840 15.19 0.041842 0.042152 0.042465 0.042780 0.043098 15.12 15.35
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YUP7 03/31/2021 03/30/2028 100.000 0.000 2.0694 15.63 0.058078 0.058679 0.059286 0.059899 0.060519 21.13 21.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YDL5 01/25/2021 01/25/2031 100.000 VARIES 1.4542 13.52 0.040082 0.039768 0.039119 0.038551 0.038088 14.22 13.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YUN2 03/01/2021 02/27/2026 100.000 0.000 1.1861 9.91 0.033139 0.033336 0.033534 0.033732 0.033933 12.01 12.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YQL3 04/15/2019 04/14/2022 100.000 0.000 3.0130 84.48 0.090185 9.29

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UTG6 01/31/2022 01/31/2029 100.000 0.000 2.5733 0.071481 0.072401 0.073333 0.074276 23.80 26.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330A6P2 0370372022 03/04/2027 100.000 0.000 2.9590 0.082201 0.083417 0.084651 0.085903 24.64 30.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CM86 09/29/2017 09/29/2022 100.000 0.000 2.7794 124 .67 0.086218 0.087417 23.32

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330A6Q0 02/24/2022 02/23/2026 100.000 0.000 2.6729 0.074248 0.075234 0.076240 0.077259 22.92 27.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F6W9 04/28/2021 04/26/2024 100.000 0.000 0.9482 6.41 0.026461 0.026587 0.026713 0.026839 0.026966 9.56 9.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AGQ9 03/03/2022 03/04/2027 100.000 0.000 2.9590 0.082201 0.083417 0.084651 0.085903 24.64 30.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QXY1 10/29/2021 04/29/2027 100.000 0.000 2.1885 3.77 0.060791 0.061456 0.062129 0.062809 0.063496 22.09 22.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329QGW4 08/04/2021 08/03/2028 100.000 0.000 1.8322 7.48 0.050894 0.051357 0.051828 0.052303 0.052782 18.54 18.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AY55 04/29/2022 05/01/2029 100.000 0.000 4.3735 0.121485 0.121515 0.124172 0.126887 0.129662 29.57 45.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329F6U3 04/30/2021 05/02/2028 100.000 0.000 2.0793 13.96 0.058366 0.058973 0.059586 0.060206 0.060832 21.19 21.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UF71 11/26/2021 11/28/2028 100.000 0.000 2.1392 2.08 0.059430 0.060066 0.060708 0.061358 0.062014 21.55 22.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WAA6 09/30/2020 09/30/2027 100.000 0.000 1.5842 19.97 0.044706 0.045060 0.045417 0.045777 0.046139 16.22 16.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y6B5 02/03/2021 02/03/2026 100.000 0.000 1.0671 9.75 0.029800 0.029959 0.030118 0.030279 0.030441 10.80 10.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U4N8 11/26/2021 11/28/2028 100.000 0.000 2.1392 2.08 0.059430 0.060066 0.060708 0.061358 0.062014 21.55 22.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YCA2 04/26/2019 04/26/2029 100.000 VARIES 3.0551 13.10 0.012195 0.012381 0.012570 0.012762 0.012957 4.45 4.58
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FJR6 06/30/2021 06/29/2028 100.000 0.000 1.9800 9.96 0.055541 0.056091 0.056646 0.057207 0.057774 20.10 20.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YY24 04/06/2021 10/05/2026 100.000 0.000 1.8324 13.53 0.051363 0.051834 0.052309 0.052788 0.053271 18.66 19.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y6K5 01/12/2021 01/10/2025 100.000 0.000 0.8580 8.34 0.023935 0.024038 0.024141 0.024245 0.024349 8.67 8.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U4U2 11/17/2021 11/17/2031 100.000 VARIES 1.8560 2.27 0.051556 0.050875 0.050187 0.050144 0.050199 18.38 18.06

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YXX7 03/31/2021 03/30/2028 100.000 0.000 2.0694 15.63 0.058078 0.058679 0.059286 0.059899 0.060519 21.13 21.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YHB3 12/30/2020 12/30/2027 100.000 0.000 1.4932 15.03 0.042099 0.042414 0.042730 0.043049 0.043371 15.21 15.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FKC7 05/28/2021 05/31/2028 100.000 0.000 1.9802 11.73 0.055556 0.056106 0.056661 0.057222 0.057789 20.13 20.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326Y2M7 03/05/2019 0370372022 100.000 0.000 3.2140 94.19 0.096667 5.99

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YHAS 01/29/2021 01/31/2028 100.000 0.000 1.4841 13.73 0.041533 0.041841 0.042152 0.042464 0.042779 15.10 15.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AJU7 03/23/2022 03/23/2026 100.000 0.000 3.4519 0.095885 0.097540 0.099223 0.100936 26.82 35.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WRX8 11/30/2020 05/30/2024 100.000 0.000 0.8281 9.02 0.023193 0.023289 0.023385 0.023482 0.023579 8.37 8.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329UWL1 12/23/2021 12/24/2026 100.000 0.000 1.9011 0.42 0.052810 0.053312 0.053819 0.054330 0.054847 19.11 19.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VP61 05/20/2020 05/20/2025 100.000 0.000 1.9603 31.99 0.056071 0.056620 0.057175 0.057736 0.058302 20.33 20.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WB80 08/21/2020 11/21/2025 100.000 0.000 1.2860 17.61 0.036301 0.036534 0.036769 0.037005 0.037243 13.13 13.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YS72 04/23/2019 04/21/2022 100.000 0.000 3.0064 83.57 0.089964 9.90

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329Q2J2 10/29/2021 10/31/2028 100.000 0.000 2.2084 3.80 0.061348 0.062025 0.062710 0.063403 0.064103 22.29 22.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YB62 02/20/2019 02/17/2022 100.000 0.000 3.2683 97.32 0.098423 4.53

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FZ2J6 07/30/2021 08/01/2028 100.000 0.000 1.8422 7.73 0.051174 0.051645 0.052121 0.052601 0.053086 18.65 18.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CNH5 12/04/2017 12/02/2022 100.000 0.000 2.8697 123.14 0.089324 0.090606 29.80

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y5D2 02/02/2021 02/02/2028 100.000 0.000 1.4841 13.61 0.041531 0.041840 0.042150 0.042463 0.042778 15.10 15.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329Uv24 01/31/2022 01/31/2029 100.000 0.000 2.5733 0.071481 0.072401 0.073333 0.074276 23.80 26.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CNAO 10/31/2017 10/31/2022 100.000 0.000 2.7777 121.92 0.086161 0.087358 25.98

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YAR7 06/05/2019 06/03/2022 100.000 0.000 2.6588 70.31 0.078886 11.99

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F7M7 04/21/2022 04/23/2024 100.000 0.000 3.5326 0.098127 0.098146 0.099880 0.101644 0.103439 24.65 36.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F7L9 04/29/2022 05/01/2025 100.000 0.000 4.0129 0.111470 0.111494 0.113731 0.116013 0.118341 27.12 41.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TMZ6 08/30/2019 03/04/2025 100.000 0.000 2.1981 52.41 0.063804 0.064505 0.065214 0.065930 0.066655 23.26 23.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YFN9 01/29/2021 01/31/2028 100.000 0.000 1.4841 13.73 0.041533 0.041841 0.042152 0.042464 0.042779 15.10 15.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TNH5 07/31/2019 02/01/2023 100.000 0.000 2.4950 61.84 0.072835 0.073744 0.074664 26.66 2.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328Y5K6 12/24/2020 09/24/2026 100.000 0.000 1.2860 13.16 0.036068 0.036300 0.036533 0.036768 0.037005 13.07 13.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324CNJ1 12/04/2017 06/02/2023 100.000 0.750 2.9364 124.49 0.089065 0.090067 0.091084 32.30 13.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YS98 03/29/2019 03/31/2022 100.000 0.000 2.9227 83.27 0.087302 7.77

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YWJ9 03/31/2021 03/31/2031 100.000 0.000 2.6134 19.76 0.073544 0.074505 0.075478 0.076465 0.077464 26.82 27.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TNB8 09/19/2019 09/21/2022 100.000 0.000 2.4325 56.78 0.070925 0.071788 18.60

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TND4 11/05/2019 11/03/2022 100.000 0.000 1.6705 36.52 0.047968 0.048368 14.56

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330FHV6 04/08/2022 04/10/2024 100.000 0.000 3.3654 0.093483 0.093501 0.095074 0.096674 0.098301 24.72 34.78
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328YWY6 03/31/2021 04/01/2027 100.000 0.000 1.8423 13.91 0.051650 0.052126 0.052606 0.053091 0.053580 18.77 19.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17324P396 08/03/2016 02/05/2024 100.000 0.000 2.5904 149.45 0.081851 0.082911 0.083985 0.085072 0.086174 29.97 30.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FZY3 07/30/2021 08/01/2028 100.000 0.000 1.8422 7.73 0.051174 0.051645 0.052121 0.052601 0.053086 18.65 18.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330F629 04/08/2022 04/08/2027 100.000 0.000 3.6386 0.101073 0.102912 0.104785 0.106691 26.74 37.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328VNJ5 06/22/2020 03/21/2024 100.000 0.000 1.2560 19.29 0.035439 0.035661 0.035885 0.036111 0.036337 12.84 13.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FZT4 07/30/2021 08/01/2028 100.000 0.000 1.8422 7.73 0.051174 0.051645 0.052121 0.052601 0.053086 18.65 18.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329FJC9 05/28/2021 05/31/2028 100.000 0.000 1.9802 11.73 0.055556 0.056106 0.056661 0.057222 0.057789 20.13 20.53
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AZR6 04/29/2022 05/01/2029 100.000 0.000 4.3735 0.121485 0.121515 0.124172 0.126887 0.129662 29.57 45.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17329U4J7 11/29/2021 11/27/2026 100.000 0.000 1.9803 1.76 0.055008 0.055546 0.056096 0.056652 0.057213 19.94 20.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AZU9 04/29/2022 04/29/2027 100.000 0.000 4.2270 0.117417 0.119898 0.122432 0.125020 28.57 43.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17326YSN7 02/28/2019 03/04/2024 100.000 0.000 3.5717 105.88 0.108461 0.110398 0.112370 0.114376 0.116419 39.85 41.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17330AJ78 04/05/2022 04/05/2027 100.000 0.000 3.5796 0.099433 0.101213 0.103024 0.104868 26.60 37.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17328WA73 08/31/2020 08/31/2027 100.000 0.000 1.4842 19.96 0.041841 0.042148 0.042464 0.042776 0.043097 15.19 15.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17327TNS1 0970372019 09/03/2024 100.000 0.000 1.8671 44 .22 0.053829 0.054331 0.054839 0.055351 0.055867 19.59 19.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOA90 10/30/2013 10/30/2033 100.000 VARIES 4.6216 329.73 0.110316 0.111675 0.113065 0.114488 0.115944 40.13 41.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17323P496 01/05/2016 07/06/2023 100.000 0.000 3.1941 208.99 0.105629 0.107316 0.109030 0.110771 38.93 20.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOA82 11/15/2013 11/15/2028 100.000 VARIES 4.5367 326.16 0.110697 0.111880 0.113089 0.114325 0.115590 40.17 41.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOR76 06/27/2014 06/27/2034 100.000 VARIES 4.4526 294.50 0.106137 0.106871 0.107912 0.108975 0.110063 38.35 39.05

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOA58 10/22/2013 10/22/2033 100.000 VARIES 4.6765 326.71 0.106359 0.107848 0.109372 0.110931 0.112527 38.77 39.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOR50 06/18/2014 06/18/2034 100.000 VARIES 4.4513 292.90 0.108596 0.110532 0.112941 0.115403 0.117920 39.50 41.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 173230692 09/18/2015 03/20/2023 100.000 0.000 3.1459 216.83 0.105404 0.107062 0.108746 38.58 8.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17323P363 02/03/2016 08/03/2023 100.000 0.000 2.9606 189.75 0.096668 0.098099 0.099551 0.101025 35.48 21.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TORN1L 02/27/2013 02/27/2028 100.000 VARIES 3.2574 252.91 0.077876 0.078614 0.079586 0.080573 0.081577 28.38 29.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17323Q643 10/05/2015 04/04/2023 100.000 0.000 3.1923 218.50 0.107222 0.108933 0.110672 39.21 10.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T02B4 10/30/2014 10/30/2034 100.000 VARIES 4.5064 298.17 0.117049 0.118093 0.119161 0.120243 0.121351 42.45 43.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T02D0O 10/31/2014 10/31/2029 100.000 VARIES 4.0094 257.07 0.097623 0.098385 0.099163 0.100056 0.100968 35.38 35.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOT58 06/27/2014 06/27/2034 100.000 VARIES 4.3618 293.41 0.104125 0.104087 0.104266 0.104450 0.104637 37.48 37.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T0C23 11/12/2013 11/12/2033 100.000 VARIES 4.7621 338.52 0.111006 0.112373 0.113773 0.115206 0.116673 40.34 41.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOSM2 04/29/2013 04/29/2033 100.000 VARIES 3.4970 271.11 0.088225 0.089244 0.090307 0.091389 0.092490 32.07 32.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOSX8 04/22/2013 04/22/2023 100.000 VARIES 1.4141 23.43 0.007833 0.007888 0.007944 2.84 0.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOC56 11/26/2013 11/26/2033 100.000 VARIES 4.7711 338.87 0.114922 0.116263 0.117635 0.119040 0.120478 41.71 42.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C676 02/29/2016 03/01/2023 100.000 0.000 2.8956 182.70 0.094218 0.095582 0.096965 34.49 5.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOUG2 07/09/2013 07/09/2028 100.000 VARIES 4.4999 346.88 0.114682 0.115867 0.117078 0.118317 0.119583 41.91 42.80
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOUB3 07/09/2013 07/09/2033 100.000 VARIES 4.7565 371.54 0.124771 0.126244 0.127752 0.129242 0.130766 45.70 46.78
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CJ82 03/20/2020 03/20/2030 100.000 VARIES 2.2121 6.55 0.009480 0.009038 0.009138 0.009239 0.009342 3.30 3.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CJ74 03/04/2020 03/04/2030 100.000 VARIES 1.9573 5.85 0.008345 0.008003 0.008081 0.008160 0.008240 2.91 2.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOUK3 07/30/2013 07/30/2033 100.000 VARIES 4.8333 360.86 0.117921 0.119709 0.121540 0.123416 0.125337 43.32 44 .67
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOTT6 06/28/2013 06/28/2033 100.000 VARIES 4.5398 342.94 0.116631 0.118799 0.121016 0.123283 0.125225 42.39 43.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T02P3 10/31/2014 10/31/2034 100.000 VARIES 4.7455 312.71 0.115336 0.115095 0.114848 0.114909 0.114971 41.45 41.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOU49 07/31/2014 07/31/2034 100.000 VARIES 4.3417 291.49 0.108083 0.108855 0.109644 0.110622 0.111622 39.28 39.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T0TQ2 06/11/2013 06/11/2033 100.000 VARIES 4.2945 333.25 0.109847 0.111071 0.112387 0.113731 0.115104 39.82 40.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T0TZ2 06/27/2013 06/27/2033 100.000 VARIES 4.6405 359.54 0.120698 0.122356 0.124052 0.125788 0.127282 43.76 44 .98
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T02VO 11/26/2014 11/26/2034 100.000 VARIES 4.2546 266.84 0.106927 0.109148 0.111416 0.113637 0.115906 39.05 40.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TON62 04/29/2014 04/29/2034 100.000 VARIES 4.5423 302.55 0.106402 0.107376 0.108610 0.109872 0.111163 38.62 39.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOP86 05/30/2014 05/30/2034 100.000 VARIES 4.4254 286.88 0.100265 0.101254 0.102704 0.104185 0.105700 36.35 37.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17323P249 02/03/2016 08/03/2023 100.000 0.000 2.9606 189.75 0.096668 0.098099 0.099551 0.101025 35.48 21.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17323P140 03/03/2016 09/01/2023 100.000 0.000 3.0322 191.73 0.099372 0.100878 0.102408 0.103960 36.41 24.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T3AX1 09/30/2015 09/30/2035 100.000 VARIES 4.3723 241.24 0.103211 0.105122 0.107076 0.109071 0.111111 37.85 39.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T3AW3 08/31/2015 08/31/2035 100.000 VARIES 4.4100 251.65 0.106662 0.105755 0.108374 0.107632 0.109875 38.98 39.60
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T3AV5 08/31/2015 08/31/2035 100.000 VARIES 4.4143 248.69 0.107073 0.107280 0.111088 0.111546 0.115116 39.61 41.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T3AZ6 11/30/2015 11/30/2035 100.000 VARIES 4.3523 239.27 0.108628 0.110843 0.113107 0.115419 0.117782 39.64 41.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T3AY9 10/30/2015 10/30/2035 100.000 VARIES 4.3036 236.28 0.104865 0.107057 0.109297 0.111585 0.113922 38.42 40.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CAT5 05/27/2015 05/27/2025 100.000 VARIES 2.5639 17.07 0.007315 0.007409 0.007504 0.007600 0.007698 2.66 2.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CAR9 05/28/2015 05/28/2035 100.000 VARIES 4.3835 257.81 0.110396 0.112700 0.115055 0.117461 0.119642 40.31 42.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CAQ1L 05/28/2015 05/26/2022 100.000 0.000 3.0095 217.64 0.101493 14.72

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CAP3 05/28/2015 05/26/2022 100.000 0.000 3.0095 217.64 0.101493 14.72

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C2C1 09/30/2015 09/29/2022 100.000 0.000 3.0163 205.90 0.100266 0.101778 27.14

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C2B3 09/30/2015 09/29/2022 100.000 0.000 3.0163 205.90 0.100266 0.101778 27.14

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CBV9 06/30/2015 06/30/2022 100.000 0.000 3.2000 229.30 0.109261 19.56

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CBT4 06/30/2015 06/30/2022 100.000 0.000 3.2000 229.30 0.109261 19.56

CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOL31 03/28/2014 03/28/2034 100.000 VARIES 4.6422 317.10 0.111822 0.112886 0.114189 0.115523 0.116887 40.67 41.60
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOL64 03/12/2014 03/12/2034 100.000 VARIES 4.7152 311.72 0.105338 0.106271 0.107711 0.109184 0.110693 38.35 39.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CAF5 05/15/2015 05/15/2030 100.000 VARIES 2.6421 24.33 0.009381 0.009505 0.009630 0.009758 0.009886 3.41 3.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C5U8 01/29/2016 01/31/2023 100.000 0.000 3.1492 203.40 0.103899 0.105535 0.107197 38.20 3.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CFV5 01/22/2018 01/22/2028 100.000 VARIES 3.0673 15.36 0.010308 0.010466 0.010626 0.010789 0.010955 3.79 3.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOVD8 09/18/2013 09/18/2033 100.000 VARIES 5.1093 373.42 0.125332 0.127278 0.129274 0.131321 0.133421 45.88 47.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CFQ6 12/01/2017 12/01/2027 100.000 VARIES 2.8600 17.60 0.011221 0.011381 0.011544 0.011709 0.011877 4.08 4.20

* Called in 2022; reportable OID is computed to call date.
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CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOW21 08/28/2014 08/28/2034 100.000 VARIES 4.2433 291.17 0.110531 0.111205 0.111894 0.112734 0.113593 40.08 40.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17321F755 11/05/2013 11/03/2022 100.000 0.000 3.6500 343.17 0.135386 0.137857 41.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T03Z0 01/30/2015 02/01/2022 100.000 0.000 2.8404 215.52 0.094783 2.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO3W7 01/30/2015 01/30/2035 100.000 VARIES 3.9694 261.94 0.113112 0.115324 0.117258 0.119230 0.121242 41.74 43.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C4W5 12/31/2015 01/05/2023 100.000 0.000 3.1984 209.83 0.105833 0.107525 0.109245 39.00 0.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOE96 01/29/2014 01/29/2034 100.000 VARIES 4.6111 304.20 0.100792 0.101750 0.103267 0.104820 0.106408 36.83 37.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO3V9 01/30/2015 02/01/2022 100.000 0.000 2.8404 215.52 0.094783 2.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CGZ5 06/19/2019 06/19/2026 100.000 VARIES 2.5629 13.90 0.014464 0.014649 0.014837 0.015027 0.015220 5.24 5.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C6X1 02/29/2016 03/01/2023 100.000 0.000 2.8956 182.70 0.094218 0.095582 0.096965 34.49 5.82
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CGS1 03/29/2019 03/29/2029 100.000 VARIES 3.1121 14 .47 0.013114 0.013318 0.013525 0.013736 0.013949 4.80 4.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C6K9 01/29/2016 01/29/2026 100.000 VARIES 2.4179 28.79 0.013410 0.013572 0.013737 0.013903 0.014071 4.91 5.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CGL6 11/28/2018 11/28/2028 100.000 VARIES 3.8162 18.98 0.014522 0.014799 0.015082 0.015370 0.015663 5.30 5.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CCK8 11/20/2018 11/20/2023 100.000 VARIES 3.5118 10.53 0.009272 0.009434 0.009600 0.009769 3.38 3.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CGC6 08/16/2018 08/16/2028 100.000 VARIES 3.4665 9.10 0.006776 0.006896 0.007016 0.007140 0.007265 2.53 2.62
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298CGD4 09/26/2018 09/26/2028 100.000 VARIES 3.8142 8.80 0.006806 0.006936 0.007068 0.007203 0.007340 2.50 2.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T06D6 03/27/2015 03/27/2025 100.000 VARIES 3.1775 221.35 0.090769 0.090555 0.090252 0.089945 0.089567 32.59 32.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C3F3 10/28/2015 10/28/2025 100.000 VARIES 2.3916 19.81 0.008957 0.009064 0.009172 0.009282 0.009393 3.26 3.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO6L8 03/23/2015 03/23/2022 100.000 0.000 2.8171 208.61 0.093858 7.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO5Y1 03/30/2015 03/30/2022 100.000 0.000 2.9238 216.57 0.098079 8.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C3A4 10/30/2015 11/01/2022 100.000 0.000 2.9688 199.42 0.098427 0.099888 29.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO5X3 03/30/2015 03/30/2022 100.000 0.000 2.9238 216.57 0.098079 8.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TOG78 02/19/2014 02/19/2034 100.000 VARIES 4.7124 324.93 0.115067 0.116770 0.118724 0.120724 0.122770 42.21 43.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C2Z0 10/30/2015 11/01/2022 100.000 0.000 2.9688 199.42 0.098427 0.099888 29.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO7K9 04/30/2015 04/30/2035 100.000 VARIES 4.1098 252.48 0.101428 0.101198 0.101176 0.101153 0.101130 36.46 36.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C4B1 11/30/2015 11/30/2022 100.000 0.000 3.0605 203.06 0.102009 0.103570 33.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 17298C4A3 11/30/2015 11/30/2022 100.000 0.000 3.0605 203.06 0.102009 0.103570 33.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T06X2 04/29/2015 04/28/2022 100.000 0.000 2.7395 199.09 0.090812 10.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730TO6V6 04/29/2015 04/28/2022 100.000 0.000 2.7395 199.09 0.090812 10.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC. 1730T0O7D5 04/27/2015 04/27/2025 100.000 VARIES 2.3818 156.80 0.065369 0.065478 0.065589 0.065700 0.065813 23.57 23.65
City of Boston, MA 100853GH7 11/04/2009 09/15/2024 89.556 6.050 7.2063 76.49 0.025973 0.026909 0.027878 0.028883 0.029923 9.72 10.43
City of Hoboken 434110QH8 08/28/2003 04/01/2027 19.107 0.000 7.1398 500.94 0.134838 0.139652 0.144637 0.149801 0.155148 50.29 53.94
City of Hoboken 434110QP0 08/28/2003 04/01/2033 12.543 0.000 7.1397 328.84 0.088514 0.091673 0.094946 0.098335 0.101846 33.01 35.41
City of Hoboken 434110QM7 08/28/2003 04/01/2031 14.432 0.000 7.1398 378.37 0.101846 0.105482 0.109248 0.113148 0.117187 37.99 40.75
City of Hoboken 434110QN5 08/28/2003 04/01/2032 13.454 0.000 7.1398 352.74 0.094947 0.098336 0.101847 0.105482 0.109248 35.41 37.99
City of Hoboken 434110QL9 08/28/2003 04/01/2030 15.481 0.000 7.1397 405.87 0.109247 0.113147 0.117186 0.121370 0.125703 40.75 43.71
City of Hoboken 434110QJ4 08/28/2003 04/01/2028 17.813 0.000 7.1397 467.01 0.125702 0.130189 0.134837 0.139650 0.144636 46.88 50.29
City of Hoboken 434110QK1 08/28/2003 04/01/2029 16.606 0.000 7.1397 435.37 0.117186 0.121370 0.125703 0.130190 0.134838 43.71 46.88
City of Reno, NV 759830AS1 09/22/2016 06/01/2022 98.689 2.500 2.7504 12.08 0.006861 1.03
Clark CNTY SCH DIST, NV 181059QF6 07/08/2010 06/15/2024 91.490 5.510 6.4445 64.19 0.022152 0.022865 0.023602 0.024363 0.025148 8.13 8.66
Clinton & Wash CNTYS, IL 187327BA8 09/30/2016 12/01/2022 112.683 5.000 2.7510 156.02 0.078101 0.077265 25.62
Coles & Cumberland CNTYS 193792FD5 11/26/2013 12/01/2023 99.293 VARIES 5.6308 453.89 0.156029 0.156120 0.156214 0.156311 56.19 51.57
Coles Counties, IL 193792EY0 11/26/2013 12/01/2023 98.985 VARIES 4.9628 399.21 0.137432 0.137534 0.137638 0.137745 49.50 45.44
Coles Counties, IL 193792EX2 11/26/2013 12/01/2023 99.043 VARIES 4.7528 382.47 0.131642 0.131734 0.131828 0.131924 47.41 43.52
Coles Counties, IL 193792EZ7 11/26/2013 12/01/2023 98.936 VARIES 5.1717 415.88 0.143195 0.143306 0.143420 0.143538 51.58 47.35
Coles Counties, IL 193792EV6 11/26/2013 12/01/2022 104.771 VARIES 4.3909 366.03 0.122688 0.122332 40.42
Coles Counties, IL 193792EW4 11/26/2013 12/01/2023 99.115 VARIES 4.5919 369.69 0.127210 0.127292 0.127377 0.127463 45.82 42.05
Coles Counties, IL 193792FB9 11/26/2013 12/01/2023 99.347 VARIES 5.4215 437.18 0.150256 0.150338 0.150422 0.150509 54.11 49.66
Coles Counties, IL 193792FA1 11/26/2013 12/01/2023 98.886 VARIES 5.3302 428.48 0.147561 0.147681 0.147804 0.147931 53.15 48.80
Coles Counties, IL 193792FC7 11/26/2013 12/01/2023 99.318 VARIES 5.5264 445 .55 0.153149 0.153236 0.153325 0.153417 55.15 50.61

* Called in 2022; reportable OID is computed to call date.
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Coles Counties, IL 193792FF0 11/26/2013 12/01/2023 99.314 VARIES 6.2344 502.64 0.172745 0.172848 0.172954 0.173064 62.21 57.09
Coles Counties, IL 193792FE3 11/26/2013 12/01/2023 99.301 VARIES 5.9329; 478.287 0.164396: 0.164494i 0.164594i 0.164697 59.21 54.33
Coles Counties, IL 193792FH6 11/26/2013 12/01/2023 118.448 VARIES 6.4777; 590.31: 0.188158: 0.186200: 0.184179: 0.182092 67.27 60.40
Coles Counties, IL 193792FG8 11/26/2013 12/01/2023 99.331 VARIES 6.5352; 526.96; 0.181079: 0.181187: 0.181298: 0.181413 65.21 59.85
Compucredit Corporation 20478NAA8 05/27/2005 05/30/2025 100.000 VARIES 9.1299: 2630.51i 0.747027: 0.763022: 0.805582: 0.823179: 0.864676 277.48 299.17
Compucredit Corporation 20478NAB6 05/27/2005 05/30/2025 100.000 VARIES 9.1299: 2630.51i 0.747027: 0.763022; 0.805582: 0.823179: 0.864676 277.48 299.17
Cook County, IL 215219HM1 06/29/2006 06/01/2026 29.062 0.000 6.2997; 469.81i 0.132373: 0.136542i 0.140843: 0.145280: 0.149856 48.66 51.77
Cook County, IL 215219HH2 06/29/2006 12/01/2022 36.688 0.000 6.1997; 578.75: 0.162013; 0.167035 54.37

Cook County, IL 215219HK5 06/29/2006 12/01/2024 32.181 0.000 6.2498: 513.94i 0.144339: 0.148849i 0.153501:i 0.158298i 0.163244 53.05 56.42
Cook County, IL 215219HL3 06/29/2006 12/01/2025 30.147 0.000 6.2697: 483.80: 0.136051: 0.140316: 0.144715: 0.149251: 0.153930 50.01 53.19
Cook County, IL 215219HJ8 06/29/2006 12/01/2023 34.398 0.000 6.2198: 545.31i 0.152851: 0.157605{ 0.162506: 0.167560 56.17 54.54
Cook County, IL SD #123 214651KH3 10/15/2007 12/01/2025 32.426 0.000 6.3096: 459.82i 0.136705: 0.141017: 0.145466: 0.150055: 0.154789 50.25 53.47
Cook County, IL SD #123 214651KG5 10/15/2007 12/01/2024 34.562 0.000 6.2995: 488.95: 0.145277: 0.149852; 0.154572; 0.159441: 0.164463 53.40 56.82
Cook County, IL SD #123 214651KF7 10/15/2007 12/01/2023 36.831 0.000 6.2895: 519.83i 0.154357: 0.159211i 0.164218: 0.169383 56.74 55.12
Cook County, IL SD #123 214651KEQ 10/15/2007 12/01/2022 39.242 0.000 6.2794; 552.54; 0.163971i 0.169119 55.04

Cook County, IL SD #123 214651KK6 10/15/2007 06/01/2027 29.429 0.000 6.3296: 419.28i 0.124803; 0.128753; 0.132827: 0.137031i 0.141368 45.88 48.83
Cook County, IL SD #123 214651KJ9 10/15/2007 12/01/2026 30.417 0.000 6.3195! 432.34; 0.128611: 0.132675: 0.136867: 0.141191: 0.145653 47.28 50.31
Cook County, IL SD #155 215219JS6 10/08/2009 12/01/2024 36.316 0.000 6.7994; 459.72; 0.154543; 0.159797; 0.165230: 0.170847: 0.176656 56.90 60.84
Cook County, IL SD #155 215219JT4 10/08/2009 12/01/2025 33.703 0.000 6.8494: 431.18: 0.145330: 0.150307: 0.155454: 0.160778: 0.166284 53.52 57.25
Cook County, IL SD #155 215219JR8 10/08/2009 12/01/2023 39.094 0.000 6.7493: 489.66: 0.164173: 0.169714: 0.175441: 0.181361 60.44 58.96
Cook County, IL SD #155 215219JW7 10/08/2009 12/01/2028 26.292 0.000 7.0995: 354.35i 0.121014; 0.125310i 0.129758: 0.134364: 0.139134 4460 47.82
Cook County, IL SD #155 215219JX5 10/08/2009 06/01/2029 25.151 0.000 7.1494: 342.47: 0.117264: 0.121455: 0.125797: 0.130294: 0.134952 43.23 46.37
Cook County, IL SD #155 215219JU1 10/08/2009 12/01/2026 31.248 0.000 6.8993: 403.99i 0.136525; 0.141235; 0.146107: 0.151147i 0.156361 50.28 53.81
Cook County, IL SD #155 215219JV9 10/08/2009 12/01/2027 28.691 0.000 6.9993: 378.76: 0.128673: 0.133176: 0.137837: 0.142660: 0.147653 47.41 50.78
Cook County, IL SD #89 214201GS8 11/29/2010 12/15/2026 27.332 0.000 8.2497; 396.64; 0.152965: 0.159274; 0.165844: 0.172685: 0.179808 56.41 61.16
Cook County, IL SD #89 214201GQ2 11/29/2010 12/15/2025 30.724 0.000 7.9997: 426.06i 0.162371: 0.168866: 0.175620: 0.182645: 0.189950 59.83 64.72
Cook County, IL SD #89 214201GRO 11/29/2010 12/15/2026 109.444 VARIES 7.6950; 918.63i 0.222966: 0.222193; 0.221390: 0.220557: 0.219691 80.10 79.52
Cook County, IL SD #89 214201GK5 12/13/2007 12/01/2022 38.951 0.000 6.3998: 554.45! 0.166920: 0.172261 56.04

Cook County, IL SD #89 214201GL3 12/13/2007 12/01/2023 36.291 0.000 6.4499: 522.59; 0.157801: 0.162890: 0.168143: 0.173565 58.03 56.46
Cook County, IL SD #89 214201GP4 11/29/2010 12/15/2024 34.234 0.000 7.7796; 455.77i 0.171877: 0.178563: 0.185509:i 0.192725i 0.200221 63.30 68.32
Cook County, IL SD #89 214201GM1 12/13/2007 12/01/2024 33.947 0.000 6.4699: 491.10: 0.148468: 0.153271: 0.158229: 0.163347: 0.168632 54.61 58.20
Cook County, Illinois 214471HQ0 12/30/2002 12/01/2022 21.989 0.000 7.7497; 712.88; 0.199507: 0.207238 67.23

Cook County, Illinois 214723CZ9 09/07/2005 12/01/2023 36.271 0.000 5.6396: 536.23: 0.140165: 0.144117: 0.148181: 0.152359 51.41 49.65
Cook County, 214723CY2 09/07/2005 12/01/2022 38.734 0.000 5.5795: 563.52i 0.146686: 0.150779 49.14

Cook County, Illinois 214723DA3 09/07/2005 12/01/2024 33.990 0.000 5.6895: 509.21i 0.133561: 0.137360i 0.141268: 0.145287: 0.149420 49.00 51.82
Cook County, Illinois 215219FS0 06/30/2003 12/01/2022 33.892 0.000 5.6497; 611.34; 0.148433: 0.152626 49.74

Cook County, Illinois 215219GQ3 06/02/2005 12/01/2023 36.261 0.000 5.5601; 537.66i 0.138402: 0.142250i 0.146205i 0.150269 50.75 48.98
Cook County, 215219GR1 06/02/2005 12/01/2024 34.002 0.000 5.6101 511.00 0.132002 0.135704 0.139511 0.143424 0.147447 48.41 51.17
Cook County, Illinois 215219GH3 06/02/2005 12/01/2022 38.699 0.000 5.5000; 564.54i 0.144710; 0.148689 48.47

Corvallie, Benton County 2208855T0 03/12/2002 01/01/2023 23.613 0.000 7.0594: 696.85: 0.182951: 0.189409 67.02

Credit Suisse 22547WQ22 02/11/2016 02/10/2023 100.000 0.000 1.8032; 111.51i 0.055285: 0.055783: 0.056286 20.13 2.20
Credit Suisse AG 22551NWL6 04/01/2020 10/02/2025 100.000 0.000 3.0199 53.88: 0.087752: 0.089077: 0.090422: 0.091787: 0.093173 32.07 33.04
Credit Suisse AG 22552FJ52 06/28/2019 06/28/2024 100.000 0.000 2.3699 60.88; 0.069826: 0.070653; 0.071491: 0.072338; 0.073195 25.29 25.89
Credit Suisse AG 22551N6K7 11/29/2019 02/29/2024 100.000 0.000 2.0697 43.98: 0.059603: 0.060217i 0.060843: 0.061469i 0.062109 21.72 22.17
Credit Suisse AG 22552FDW9 06/05/2019 06/05/2024 100.000 0.000 2.3699 62.49: 0.069826: 0.070653: 0.071491: 0.072338: 0.073195 25.33 25.93
Credit Suisse AG 22551ND78 12/31/2019 09/29/2023 100.000 0.000 2.0695 42.12: 0.059593: 0.060210: 0.060833: 0.061463 21.68 16.42
Credit Suisse AG 22551LXX3 03/29/2019 03/29/2024 100.000 0.000 2.5700 72.92i 0.076094: 0.077072: 0.078063: 0.079066: 0.080082 27.75 28.47
Credit Suisse AG 22551LUZ1 03/05/2019 03/03/2022 100.000 0.000 2.5701 74.75; 0.076087 4.72

Credit Suisse AG 22551LVQ0 03/05/2019 03/04/2024 100.000 0.000 2.5700 74.75¢ 0.076089: 0.077067: 0.078057: 0.079060: 0.080076 27.80 28.52

* Called in 2022; reportable OID is computed to call date.
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Credit Suisse AG 22551LW89 02/28/2019 0370272022 100.000 0.000 2.6052 76.35 0.077228 4.71
CREDIT SUISSE AG LONDON BRANCH 22552FHW5 06/28/2019 09/30/2024 100.000 0.000 2.3697 60.91 0.069419 0.070241 0.071074 0.071916 0.072768 25.29 25.89
CREDIT SUISSE AG LONDON BRANCH 22548Y124 07/05/2019 06/27/2025 100.000 0.000 2.3699 60.40 0.069789 0.070616 0.071453 0.072300 0.073156 25.28 25.88
CREDIT SUISSE AG LONDON BRANCH 22551LQP8 01/03/2019 01/03/2024 100.000 0.000 2.8700 89.08 0.085609 0.086837 0.088083 0.089347 0.090629 31.48 32.39
CREDIT SUISSE AG LONDON BRANCH 22552FJ45 06/28/2019 06/28/2024 100.000 0.000 2.3699 60.88 0.069826 0.070653 0.071491 0.072338 0.073195 25.29 25.89
CREDIT SUISSE AG LONDON BRANCH 22551LRA0 01/31/2019 02/02/2022 100.000 0.000 2.8699 86.77 0.085620 2.65
CREDIT SUISSE AG LONDON BRANCH 22549M780 08/03/2018 08/03/2022 100.000 0.000 2.9664 105.68 0.090009 0.091344 19.32
CREDIT SUISSE AG LONDON BRANCH 22551LRH5 01/31/2019 02/01/2024 100.000 0.000 2.8700 86.77 0.085614 0.086843 0.088089 0.089353 0.090635 31.41 32.32
CREDIT SUISSE AG LONDON BRANCH 22551LRS1 02/05/2019 02/03/2022 100.000 0.000 2.5500 76.42 0.075456 2.41
CREDIT SUISSE AG LONDON BRANCH 22551LRW2 02/05/2019 02/05/2024 100.000 0.000 2.6101 78.27 0.077358 0.078367 0.079390 0.080426 0.081476 28.33 29.07
CREDIT SUISSE AG LONDON BRANCH 22551LSG6 01/31/2019 02/02/2022 100.000 0.000 2.8699 86.77 0.085620 2.65
CREDIT SUISSE AG LONDON BRANCH 22552FL26 07/29/2019 07/29/2024 100.000 0.000 2.4409 60.54 0.071174 0.072042 0.072921 0.073811 0.074712 26.04 26.68
CREDIT SUISSE AG LONDON BRANCH 22551L.SS0 01/25/2019 01/24/2024 100.000 0.000 2.8700 87.19 0.085602 0.086831 0.088077 0.089341 0.090623 31.43 32.33
CREDIT SUISSE AG LONDON BRANCH 22551LST8 01/25/2019 01/24/2024 100.000 0.000 2.8700 87.19 0.085602 0.086831 0.088077 0.089341 0.090623 31.43 32.33
CREDIT SUISSE AG LONDON BRANCH 22552FLG5 07/26/2019 07/26/2024 100.000 0.000 2.4299 60.47 0.070839 0.071700 0.072571 0.073453 0.074345 25.93 26.56
CREDIT SUISSE AG LONDON BRANCH 22552FLJ9 07/26/2019 07/26/2024 100.000 0.000 2.4299 60.47 0.070839 0.071700 0.072571 0.073453 0.074345 25.93 26.56
CREDIT SUISSE AG LONDON BRANCH 22552FM25 07/29/2019 01/27/2023 100.000 0.000 2.3138 57.31 0.067289 0.068068 0.068855 24.61 1.79
CREDIT SUISSE AG LONDON BRANCH 22552FDP4 05/31/2019 05/31/2024 100.000 0.000 2.7591 73.45 0.082075 0.083207 0.084355 0.085519 0.086699 29.82 30.65
CREDIT SUISSE AG LONDON BRANCH 22552FDM1 05/31/2019 05/31/2024 100.000 0.000 2.3601 62.57 0.069517 0.070338 0.071168 0.072007 0.072857 25.23 25.82
CREDIT SUISSE AG LONDON BRANCH 22552FDV1 05/31/2019 05/31/2024 100.000 0.000 2.3601 62.57 0.069517 0.070338 0.071168 0.072007 0.072857 25.23 25.82
CREDIT SUISSE AG LONDON BRANCH 22552FVG4 09/27/2019 03/27/2025 100.000 0.000 2.1800 50.26 0.063238 0.063927 0.064624 0.065328 0.066040 23.02 23.52
CREDIT SUISSE AG LONDON BRANCH 22552FVH2 09/27/2019 09/27/2023 100.000 0.000 2.0499 47.21 0.059313 0.059921 0.060535 0.061156 21.58 16.21
CREDIT SUISSE AG LONDON BRANCH 22552F4S8 0570372019 05/04/2022 100.000 0.000 2.3599 64.44 0.069518 8.55
CREDIT SUISSE AG LONDON BRANCH 22551LN48 01/03/2019 01/03/2024 100.000 0.000 2.8700 89.08 0.085609 0.086837 0.088083 0.089347 0.090629 31.48 32.39
CREDIT SUISSE AG LONDON BRANCH 22551LN30 12/31/2018 12/29/2023 100.000 0.000 2.7300 84.83 0.082253 0.083376 0.084514 0.085667 29.82 30.46
CREDIT SUISSE AG LONDON BRANCH 22551LN63 12/31/2018 12/29/2023 100.000 0.000 2.7268 84.73 0.082149 0.083269 0.084404 0.085555 29.78 30.42
CREDIT SUISSE AG LONDON BRANCH 22552FWDO 09/30/2019 12/29/2023 100.000 0.000 2.0796 47.72 0.060517 0.061146 0.061782 0.062424 21.90 22.23
CREDIT SUISSE AG LONDON BRANCH 22552FWE8 09/30/2019 06/28/2024 100.000 0.000 2.1798 50.07 0.063569 0.064262 0.064962 0.065670 0.066386 23.01 23.52
CREDIT SUISSE AG LONDON BRANCH 22552FWF5 10/03/2019 10/04/2023 100.000 0.000 2.0504 46.86 0.059329 0.059938 0.060552 0.061173 21.57 16.64
CREDIT SUISSE AG LONDON BRANCH 22552F5M0 04/26/2019 04/25/2022 100.000 0.000 2.5000 68.89 0.073890 8.42
CREDIT SUISSE AG LONDON BRANCH 22552F5N8 04/26/2019 04/25/2022 100.000 0.000 2.5000 68.89 0.073890 8.42
CREDIT SUISSE AG LONDON BRANCH 22552F5R9 04/30/2019 04/28/2022 100.000 0.000 2.4998 68.59 0.073879 8.64
CREDIT SUISSE AG LONDON BRANCH 22552F5S7 04/30/2019 04/28/2022 100.000 0.000 2.7841 76.63 0.082860 9.69
CREDIT SUISSE AG LONDON BRANCH 22552FGF3 07/03/2019 07/01/2022 100.000 0.000 2.1198 54.01 0.062065 11.17
CREDIT SUISSE AG LONDON BRANCH 22552FHK1 06/28/2019 06/30/2022 100.000 0.000 2.3700 60.88 0.069836 12.50
CREDIT SUISSE AG LONDON BRANCH 22552FHJ4 06/28/2019 06/30/2022 100.000 0.000 2.3700 60.88 0.069836 12.50
CREDIT SUISSE AG LONDON BRANCH 22551LXW5 03/29/2019 03/29/2024 100.000 0.000 2.5700 72.92 0.076094 0.077072 0.078063 0.079066 0.080082 27.75 28.47
CREDIT SUISSE AG LONDON BRANCH 22551LYG9 04/03/2019 04/01/2022 100.000 0.000 2.4998 70.58 0.073879 6.65
CREDIT SUISSE AG LONDON BRANCH 22552FA44 05/03/2019 05/03/2024 100.000 0.000 2.3601 64.44 0.069517 0.070338 0.071168 0.072007 0.072857 25.27 25.87
CREDIT SUISSE AG LONDON BRANCH 22552FA36 04/30/2019 04/30/2024 100.000 0.000 2.5300 69.44 0.074837 0.075784 0.076742 0.077713 0.078696 27.23 27.92
CREDIT SUISSE AG LONDON BRANCH 22550WNS2 04/18/2018 04/18/2023 100.000 0.000 3.4700 135.89 0.108721 0.110608 0.112527 39.76 12.04
CREDIT SUISSE AG LONDON BRANCH 22551LZD5 03/29/2019 03/31/2022 100.000 0.000 2.5701 72.93 0.076104 6.77
CREDIT SUISSE AG LONDON BRANCH 22550WP43 04/30/2018 04/28/2023 100.000 0.000 3.5000 135.82 0.109756 0.111677 0.113632 40.10 13.29
CREDIT SUISSE AG LONDON BRANCH 22551LZU7 03/29/2019 03/29/2024 100.000 0.000 2.5700 72.92 0.076094 0.077072 0.078063 0.079066 0.080082 27.75 28.47
CREDIT SUISSE AG LONDON BRANCH 22551LZV5 04/03/2019 04/02/2024 100.000 0.000 2.5300 71.46 0.074831 0.075778 0.076736 0.077707 0.078690 27.28 27.97
CREDIT SUISSE AG LONDON BRANCH 22552FBX9 05/31/2019 06/03/2024 100.000 0.000 2.3600 62.57 0.069530 0.070351 0.071181 0.072021 0.072871 25.22 25.82
CREDIT SUISSE AG LONDON BRANCH 22551L.JP6 11/30/2018 11/30/2023 100.000 0.000 3.0301 97.27 0.092115 0.093510 0.094927 0.096365 33.50 31.49
CREDIT SUISSE AG LONDON BRANCH 22552FBV3 05/31/2019 06/03/2024 100.000 0.000 2.3600 62.57 0.069530 0.070351 0.071181 0.072021 0.072871 25.22 25.82
CREDIT SUISSE AG LONDON BRANCH 22552FCP5 06/05/2019 06/03/2022 100.000 0.000 2.3599 62.22 0.069504 10.56

* Called in 2022; reportable OID is computed to call date.
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CREDIT SUISSE AG LONDON BRANCH 22550WR82 05/30/2018 11/29/2022 100.000 0.000 2.8700 107.61 0.088078 0.089342 29.12

CREDIT SUISSE AG LONDON BRANCH 22552FLZ3 07/29/2019 04/27/2023 100.000 0.000 2.3133 57.33 0.067665 0.068448 0.069239 24.60 8.03
CREDIT SUISSE AG LONDON BRANCH 22552FMC3 08/01/2019 08/03/2023 100.000 0.000 2.3500 58.10 0.068408 0.069212 0.070025 0.070848 25.01 14.99
CREDIT SUISSE AG LONDON BRANCH 22551L.3R9 08/10/2018 08/12/2025 100.000 0.000 2.9800 105.55 0.090474 0.091822 0.093190 0.094578 0.095988 33.19 34.19
CREDIT SUISSE AG LONDON BRANCH 22551LVE7 02/22/2019 02/22/2024 100.000 0.000 2.6101 76.96 0.077358 0.078367 0.079390 0.080426 0.081476 28.29 29.04
CREDIT SUISSE AG LONDON BRANCH 22551LVC1 02/22/2019 02/22/2024 100.000 0.000 2.6101 76.96 0.077358 0.078367 0.079390 0.080426 0.081476 28.29 29.04
CREDIT SUISSE AG LONDON BRANCH 22551LW97 02/28/2019 0370272022 100.000 0.000 2.6052 76.35 0.077228 4.71

CREDIT SUISSE AG LONDON BRANCH 22551LWA4 02/28/2019 03/02/2022 100.000 0.000 3.0343 89.37 0.090906 5.55

CREDIT SUISSE AG LONDON BRANCH 22552FP22 07/23/2019 07/21/2022 100.000 0.000 2.2599 56.35 0.065654 0.066396 13.26

CREDIT SUISSE AG LONDON BRANCH 22551LFL9 10/30/2018 10/30/2024 100.000 0.000 3.0899 102.09 0.094102 0.095555 0.097032 0.098531 0.100053 34.32 35.39
Credit Suisse AG Nassau 22552WLY9 09/24/2020 09/24/2027 100.000 0.000 1.2420 15.85 0.034931 0.035147 0.035366 0.035585 0.035806 12.66 12.81
Credit Suisse AG Nassau 22550WHJ9 03/07/2018 03/07/2023 100.000 0.000 3.2901 132.67 0.102448 0.104133 0.105846 37.57 6.99
Credit Suisse AG Nassau 22552W4L6 05/28/2020 05/28/2027 100.000 0.000 1.9169 30.84 0.054792 0.055318 0.055848 0.056383 0.056923 19.85 20.24
Credit Suisse AG Nassau 22549E606 04/05/2018 04/05/2023 100.000 0.000 3.4300 135.64 0.107322 0.109162 0.111035 39.29 10.44
Credit Suisse AG Nassau 22550BMY6 10/31/2017 04/28/2023 100.000 0.000 2.2940 99.79 0.069802 0.070603 0.071412 25.37 8.36
Credit Suisse AG Nassau 22549M137 0570372018 05/06/2025 100.000 0.000 3.7900 147.40 0.120100 0.122376 0.124695 0.127058 0.129466 43.90 45.58
Credit Suisse USA, Inc. 22548QKG9 10/28/2016 10/30/2023 100.000 0.000 1.6003 85.99 0.048146 0.048531 0.048920 0.049311 17.45 14.70
Credit Suisse USA, Inc. 22546VUX2 02/10/2016 02/10/2026 100.000 VARIES 2.2723 34.37 0.016100 0.016283 0.016468 0.016655 0.016844 5.88 6.02
Credit Suisse USA, Inc. 22547WQE6 08/12/2016 08/14/2023 100.000 VARIES N/A 20.80 0.010647 0.010599 0.010551 0.010503 3.81 2.34
Credit Suisse USA, Inc. 22547WQ89 04/27/2016 05/01/2023 100.000 0.000 1.5175 89.63 0.045814 0.046161 0.046512 16.60 5.58
Credit Suisse USA, Inc. 22542DFF2 02/28/2017 02/28/2024 103.000 0.125 2.1990 114.76 0.069064 0.069785 0.070514 0.071251 0.071996 25.17 25.70
Credit Suisse USA, Inc. 22548QHX6 09/28/2016 09/26/2024 100.000 0.000 1.3289 72.14 0.039440 0.039702 0.039966 0.040231 0.040498 14.30 14.49
Credit Suisse USA, Inc. 22547WPN7 12/29/2015 12/29/2022 100.000 0.000 1.9233 121.82 0.059927 0.060503 21.56

Credit Suisse USA, Inc. 22546VRMO 12/28/2015 12/27/2022 100.000 0.500 1.9028 118.89 0.057542 0.057957 20.56

Credit Suisse USA, Inc. 22548Q6L4 05/20/2016 05/20/2031 100.000 VARIES 3.7259 209.17 0.103500 0.103501 0.103500 0.103498 0.103497 37.26 37.26
Credit Suisse USA, Inc. 22546VRL2 12/23/2015 12/23/2025 100.000 VARIES 2.4835 18.26 0.008646 0.008753 0.008862 0.008972 0.009083 3.13 3.21
Credit Suisse USA, Inc. 22548X2E9 12/05/2016 12/05/2023 100.000 0.125 2.0339 107.80 0.062142 0.062738 0.063341 0.063950 22.51 21.27
Credit Suisse USA, Inc. 22548QN35 11/28/2016 11/28/2023 100.000 0.000 1.9557 104.18 0.059877 0.060463 0.061054 0.061651 21.70 20.07
Credit Suisse USA, Inc. 22548QL37 10/20/2016 10/20/2026 100.000 VARIES 2.2705 32.21 0.016885 0.017076 0.017270 0.017466 0.017665 6.14 6.28
Credit Suisse USA, Inc. 225397431 03/05/2015 02/25/2022 100.000 0.000 1.9373 140.59 0.060966 3.29

Credit Suisse USA, Inc. 22547Q282 12/12/2014 12/14/2022 100.000 0.000 2.1598 163.59 0.069738 0.070491 24.06

Credit Suisse USA, Inc. 22546VMW3 10/30/2015 10/31/2025 100.000 1.500 2.5533 162.57 0.075318 0.074516 0.076189 0.075383 0.076658 27.40 27.69
Credit Suisse USA, Inc. 22547QY83 12/29/2014 06/28/2022 100.000 0.000 2.2049 166.05 0.071405 12.64

Credit Suisse USA, Inc. 22546VPWO 11/30/2015 05/30/2023 100.000 0.000 1.9020 122.12 0.059189 0.059752 0.060320 21.44 8.99
Credit Suisse USA, Inc. 22546VPR1 11/30/2015 11/28/2023 100.000 0.000 1.9529 125.57 0.060951 0.061546 0.062147 0.062754 22.09 20.43
Credit Suisse USA, Inc. 22546VPQ3 11/30/2015 11/28/2025 100.000 1.500 2.5442 159.56 0.075418 0.075847 0.076282 0.076722 0.077168 27.26 27.57
Credit Suisse USA, Inc. 22548Q3E3 04/14/2016 04/14/2026 100.000 VARIES 2.5023 31.34 0.015457 0.015650 0.015846 0.016044 0.016245 5.63 5.77
Credit Suisse USA, Inc. 22548Q2Q7 04/28/2016 04/28/2026 100.000 VARIES 2.7488 49.87 0.024193 0.024526 0.024863 0.025205 0.025551 8.81 9.06
Credit Suisse USA, Inc. 22547WKH5 06/12/2015 06/14/2022 100.000 0.000 2.2646 159.01 0.072830 11.87

DAYTON-MONTGOMERY CNTY O 23981CAC2 03/04/2021 06/15/2026 93.000 8.750: 10.5102 8.64 0.030837 0.032458 0.034164 0.035959 0.037849 11.45 12.68
DENISON TEX INDPT SCH DI 248415XR7 02/27/2020 08/01/2025 90.051 0.000 1.9399 32.66 0.049882 0.050366 0.050855 0.051348 0.051846 18.19 18.55
DENISON TEX INDPT SCH DI 248415XQ9 02/27/2020 08/01/2024 92.210 0.000 1.8399 31.69 0.048377 0.048822 0.049271 0.049725 0.050182 17.63 17.96
DENISON TEX INDPT SCH DI 248415XP1 02/27/2020 08/01/2023 94.288 0.000 1.7231 30.32 0.046250 0.046648 0.047050 0.047456 16.84 9.95
DENISON TEX INDPT SCH DI 248415YD7 02/27/2020 08/01/2026 87.123 0.000 2.1560 35.16 0.053800 0.054380 0.054966 0.055559 0.056158 19.65 20.07
DENTON TEX INDPT SCH DIS 249002JF4 12/17/2020 08/15/2022 99.236 0.000 0.4622 4.77 0.012780 0.012809 2.87

DENTON TEX INDPT SCH DIS 249002JG2 12/17/2020 08/15/2023 98.254 0.000 0.6630 6.78 0.018173 0.018234 0.018294 0.018355 6.57 4.11
DENTON TEX INDPT SCH DIS 249002JH0 12/17/2020 08/15/2024 96.610 0.000 0.9442 9.50 0.025496 0.025616 0.025737 0.025859 0.025981 9.23 9.32
DENTON TEX INDPT SCH DIS 249002336 12/17/2020 08/15/2025 95.041 0.000 1.0941 10.84 0.029094 0.029253 0.029413 0.029574 0.029736 10.55 10.66
DENTON TEX INDPT SCH DIS 249002JK3 12/17/2020 08/15/2026 92.712 0.000 1.3411 12.97 0.034844 0.035078 0.035313 0.035550 0.035788 12.65 12.82

* Called in 2022; reportable OID is computed to call date.
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DENTON TEX INDPT SCH DIS 249002JL1 12/17/2020 08/15/2027 91.179 0.000 1.3911 13.24 0.035557 0.035804 0.036053 0.036304 0.036557 12.91 13.09
DRIPPING SPRINGS TEX IND 262061SV7 09/22/2020 02/15/2027 91.910 0.000 1.3230 15.59 0.034179 0.034405 0.034633 0.034862 0.035093 12.41 12.57
DRISCOLL TEX INDPT SCH D 262068DE6 01/06/2021 08/15/2029 88.305 0.000 1.4500 12.68 0.035881 0.036141 0.036403 0.036667 0.036933 13.03 13.22
DRISCOLL TEX INDPT SCH D 262068DF3 01/06/2021 08/15/2030 84.988 0.000 1.7000 14.32 0.040550 0.040894 0.041242 0.041592 0.041946 14.75 15.01
DRISCOLL TEX INDPT SCH D 262068DCO 01/06/2021 08/15/2027 92.458 0.000 1.1901 10.89 0.030787 0.030970 0.031154 0.031339 0.031526 11.17 11.30
DRISCOLL TEX INDPT SCH D 262068DD8 01/06/2021 08/15/2028 90.269 0.000 1.3501 12.06 0.034131 0.034361 0.034593 0.034827 0.035062 12.39 12.56
DRISCOLL TEX INDPT SCH D 262068DB2 01/06/2021 08/15/2026 94.348 0.000 1.0400 9.71 0.027430 0.027572 0.027716 0.027860 0.028005 9.94 10.04
DUNCANVILLE TEX INDPT SC 265138LC9 03/24/2022 02/15/2024 96.692 0.000 1.7859 0.047967 0.048302 0.048733 0.049169 13.33 17.58
DUNCANVILLE TEX INDPT SC 265138LD7 03/24/2022 02/15/2025 94.310 0.000 2.0359 0.053335 0.053761 0.054308 0.054861 14.83 19.60
DUNCANVILLE TEX INDPT SC 265138LES5 03/24/2022 02/15/2026 92.053 0.000 2.1389 0.054692 0.055150 0.055740 0.056336 15.21 20.12
DUNCANVILLE TEX INDPT SC 265138LGO 03/24/2022 02/15/2027 89.897 0.000 2.1890 0.054662 0.055130 0.055734 0.056344 15.21 20.12
Deutsche Bank AG 25152R5G4 05/26/2016 05/26/2026 100.000 VARIES 3.0802 167.41 0.083108 0.083414 0.083698 0.083986 0.084255 29.99 30.20
Deutsche Bank AG 25152RUY7 03/15/2013 03/15/2033 100.000 VARIES 2.5035 201.27 0.064347 0.064856 0.065368 0.065887 0.066412 23.36 23.74
Deutsche Bank AG 25152RUV3 01/31/2013 01/31/2033 100.000 VARIES 2.3745 195.06 0.061371 0.061846 0.062326 0.062811 0.063303 22.32 22.67
Deutsche Bank AG 25152RVD2 06/28/2013 06/28/2033 100.000 VARIES 2.0551 161.12 0.053670 0.054082 0.054467 0.054855 0.055247 19.40 19.68
Deutsche Bank AG 25152RVT7 03/31/2014 03/31/2034 100.000 VARIES 1.1016 74.45 0.026673 0.026820 0.026968 0.027117 0.027266 9.66 9.76
Deutsche Bank AG 25152RXB4 06/30/2014 06/30/2034 100.000 VARIES 1.0463 69.10 0.025510 0.025643 0.025778 0.025912 0.026048 9.21 9.30
Deutsche Bank AG 25152RXE8 09/30/2014 09/30/2029 100.000 VARIES 1.1689 77.11 0.029579 0.029751 0.029925 0.030100 0.030276 10.71 10.84
Deutsche Bank AG 25152RXC2 08/28/2014 08/28/2034 100.000 VARIES 0.8844 57.64 0.021903 0.022000 0.022098 0.022195 0.022293 7.93 8.00
Deutsche Bank AG 25152R6M0 09/07/2016 09/08/2026 100.000 VARIES 3.0640 158.06 0.082256 0.082559 0.082867 0.083156 0.083449 29.74 29.95
Deutsche Bank AG 25152RATO 12/20/2012 12/20/2022 100.000 0.000 1.6453 159.49 0.052966 0.053402 18.56

Deutsche Bank AG 25152R2S1 07/31/2015 07/31/2025 100.000 VARIES 3.0783 197.50 0.085624 0.085618 0.085612 0.085599 0.085585 30.82 30.81
Deutsche Bank AG 251526BZ1 06/01/2018 01/13/2026 95.724 4.100 4.7762 18.22 0.015189 0.015552 0.015924 0.016304 0.016693 5.66 5.93
Deutsche Bank AG London 25155MKM2 03/13/2018 05/01/2023 100.000 1.000 3.7501 149.26 0.115212 0.116851 0.118521 41.97 14.22
Deutsche Bank AG London 25155MKU4 04/23/2018 05/01/2023 103.000 1.000 3.9232 156.36 0.124635 0.126535 0.128472 45.44 15.42
Deutsche Bank AG London 25155MDP3 09/08/2017 09/08/2022 98.750 2.500 2.7694 10.68 0.007281 0.007382 1.82

Deutsche Bank AG London 251526BY4 06/01/2018 05/30/2024 95.400 3.700 4.5860 25.98 0.021974 0.022478 0.022994 0.023521 0.024060 8.03 8.41
Deutsche Bank AG London 25155MBP5 06/15/2017 12/15/2022 98.650 3.000 3.2702 10.98 0.007266 0.007384 2.52

EAGLE MTN & SAGINAW TEX 269696PK0 12/17/2020 08/15/2024 96.646 0.000 0.9339 9.41 0.025228 0.025345 0.025464 0.025583 0.025702 9.14 9.22
EAGLE MTN & SAGINAW TEX 269696PL8 12/17/2020 08/15/2025 95.306 0.000 1.0341 10.27 0.027563 0.027705 0.027849 0.027993 0.028137 9.99 10.09
EAGLE MTN & SAGINAW TEX 269696PJ3 12/17/2020 08/15/2023 98.246 0.000 0.6660 6.81 0.018257 0.018317 0.018378 0.018440 6.60 4.13
EAGLE MTN & SAGINAW TEX 269696MUL 07/02/2020 08/15/2025 92.667 0.000 1.4931 20.88 0.039078 0.039370 0.039664 0.039960 0.040258 14.20 14.41
EAGLE MTN & SAGINAW TEX 269696MV9 07/02/2020 08/15/2026 89.494 0.000 1.8220 24.65 0.046223 0.046644 0.047069 0.047498 0.047931 16.83 17.14
EAGLE MTN & SAGINAW TEX 269696MR8 07/02/2020 08/15/2022 97.930 0.000 0.9893 14.58 0.027209 0.027344 6.12

EAGLE MTN & SAGINAW TEX 269696MS6 07/02/2020 08/15/2023 96.405 0.000 1.1770 17.10 0.031937 0.032125 0.032314 0.032504 11.58 7.27
EAGLE MTN & SAGINAW TEX 269696MT4 07/02/2020 08/15/2024 94.364 0.000 1.4131 20.11 0.037628 0.037894 0.038162 0.038432 0.038703 13.67 13.86
ECTOR CNTY TEX INDPT SCH 279263RD1 12/17/2020 08/15/2027 90.148 0.000 1.5630 14.71 0.039545 0.039854 0.040166 0.040480 0.040796 14.38 14.60
ECTOR CNTY TEX INDPT SCH 279263QV2 12/17/2020 08/15/2026 92.338 0.000 1.4130 13.62 0.036581 0.036840 0.037100 0.037362 0.037626 13.29 13.47
EDGEWOOD OHIO CITY SCH D 280455FH4 12/19/2019 12/01/2027 77.391 0.000 3.2499 52.45 0.074398 0.075607 0.076835 0.078084 0.079353 27.07 27.96
EDGEWOOD OHIO CITY SCH D 280455FJ0 12/19/2019 12/01/2028 74.279 0.000 3.3499 51.93 0.073745 0.074980 0.076236 0.077512 0.078811 26.85 27.75
EDGEWOOD OHIO CITY SCH D 280455FG6 12/19/2019 12/01/2024 86.505 0.000 2.9500 53.10 0.075052 0.076159 0.077283 0.078423 0.079579 27.29 28.10
EL PASO TEX INDPT SCH DI 283770NQ4 07/22/2020 08/15/2022 98.204 0.000 0.8800 12.51 0.024230 0.024337 5.45

EL PASO TEX INDPT SCH DI 283770NSO 07/22/2020 08/15/2024 95.211 0.000 1.2112 16.73 0.032447 0.032643 0.032841 0.033040 0.033240 11.77 11.91
EL PASO TEX INDPT SCH DI 283770NR2 07/22/2020 08/15/2023 96.975 0.000 1.0050 14.12 0.027363 0.027501 0.027639 0.027778 9.91 6.22
EMERY CALIF UNI SCH DIST 291119373 09/12/2019 08/01/2045 39.206 0.000 3.6499 34.08 0.042558 0.043334 0.044125 0.044930 0.045750 15.70 16.27
EMERY CALIF UNI SCH DIST 291119JS5 09/12/2019 08/01/2039 49.670 0.000 3.5499 41.95 0.052341 0.053270 0.054215 0.055178 0.056157 19.29 19.98
EMERY CALIF UNI SCH DIST 291119JR7 09/12/2019 08/01/2034 61.883 0.000 3.2498 47.71 0.059366 0.060331 0.061311 0.062308 0.063320 21.84 22.55
EURONET WORLDWIDE INC 298736AJ8 03/18/2019 03/15/2049 100.000 0.750 5.4000 158.80 0.168339 0.172322 0.176412 0.180612 0.184926 62.17 65.17
EURONET WORLDWIDE INC 298736AL3 03/18/2019 03/15/2049 100.000 0.750 5.4000 158.80 0.168339 0.172322 0.176412 0.180612 0.184926 62.17 65.17

* Called in 2022; reportable OID is computed to call date.
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EVERMAN TEX INDPT SCH DI 300371743 11/19/2020 02/15/2024 97.048 0.000 0.9272 10.08 0.025167 0.025284 0.025401 0.025519 0.025637 9.11 9.20
EXPEDIA GROUP INC U3010DAM2 0370372021 03/15/2031 99.081 2.950 3.3084 27.14 0.091094 0.091131 0.091168 0.091205 0.091244 32.81 32.84
EXPEDIA GROUP INC 30212PBF1 0370372021 03/15/2031 99.081 2.950 3.3084 27.14 0.091094 0.091131 0.091168 0.091205 0.091244 32.81 32.84
EXPEDIA GROUP INC 30212PBBO 07/14/2020 08/01/2027 99.997 4.625 4.8755 71.37 0.135427 0.135427 0.135428 0.135428 0.135428 48.75 48.75
EXPEDIA GROUP INC 30212PAS4 05/05/2020 05/01/2025 100.000 6.250 6.7500 111.75 0.187500 0.187500 0.187500 0.187500 0.187500 67.50 67.50
East Orange NJ 274137WT1 04/14/2003 04/01/2022 29.893 0.000 6.4699 685.40 0.174087 15.67

East Orange NJ 274137WU8 04/14/2003 04/01/2023 27.886 0.000 6.5000 644._41 0.164037 0.169368 0.174872 60.99 15.74
East Orange NJ 274137WV6 04/14/2003 04/01/2024 26.105 0.000 6.5100 604.83 0.154072 0.159087 0.164265 0.169612 0.175133 57.29 61.08
East Orange NJ 274137WwW4 04/14/2003 04/01/2025 24.381 0.000 6.5300 567.82 0.144857 0.149587 0.154471 0.159514 0.164723 53.87 57.44
East Orange NJ 274137WX2 04/14/2003 04/01/2026 22.763 0.000 6.5499 532.87 0.136137 0.140595 0.145200 0.149955 0.154866 50.63 54.00
East Orange NJ 274137WY0 04/14/2003 04/01/2027 21.292 0.000 6.5600 499.75 0.127768 0.131959 0.136288 0.140758 0.145375 47 .52 50.69
East Orange NJ 274137WZ7 04/14/2003 04/01/2028 19.913 0.000 6.5700 468.59 0.119889 0.123827 0.127895 0.132096 0.136435 44 .59 47 .57
Eclipse Resources Corp. U2779QAA2 07/06/2015 07/15/2023 97.903 8.875 9.2509 15.69 0.008714 0.009117 0.009539 0.009980 3.35 1.93
Exelon Corporation 30161NAEL 06/17/2014 06/01/2024 100.000 VARIES 4.8846 384.96 0.139709 0.138942 0.138156 0.137351 0.136527 50.11 49.54
FABENS TEX INDPT SCH DIS 302783MM4 12/21/2021 02/15/2030 84.263 0.000 2.1119 0.49 0.049431 0.049588 0.050112 0.050641 0.051176 17.92 18.28
FABENS TEX INDPT SCH DIS 302783ML6 12/21/2021 02/15/2029 86.663 0.000 2.0119 0.48 0.048433 0.048579 0.049068 0.049561 0.050060 17.55 17.89
FAIRFIELD OHIO CITY SCH 304657NX3 11/06/2019 11/01/2031 68.568 0.000 3.1731 48.10 0.064336 0.065357 0.066393 0.067447 0.068517 23.47 24.22
FAIRFIELD OHIO CITY SCH 304657NY1 11/06/2019 11/01/2032 66.020 0.000 3.2230 47 .07 0.062982 0.063997 0.065028 0.066076 0.067141 22.98 23.73
FAIRFIELD OHIO CITY SCH 304657NV7 11/06/2019 11/01/2029 73.964 0.000 3.0430 49.71 0.066385 0.067395 0.068421 0.069462 0.070518 24.20 24.94
FAIRFIELD OHIO CITY SCH 304657NW5 11/06/2019 11/01/2030 71.376 0.000 3.0931 48.78 0.065180 0.066188 0.067212 0.068251 0.069306 23.77 24.51
FLORIDA DEV FIN CORP EDL 34061UGW2 01/28/2021 06/15/2031 93.000 8.250 9.3165 3.92 0.012473 0.013054 0.013662 0.014298 0.014964 4.61 5.05
FLOUR BLUFF TEX INDPT SC 343400ER4 08/19/2020 08/15/2024 96.122 0.000 0.9940 13.12 0.026802 0.026935 0.027069 0.027204 0.027339 9.71 9.81
FLOUR BLUFF TEX INDPT SC 343400EQ6 08/19/2020 08/15/2023 97.548 0.000 0.8323 11.14 0.022739 0.022834 0.022929 0.023024 8.23 5.15
FRENSHIP TEX INDPT SCH D 357866234 10/29/2020 02/15/2023 98.355 0.000 0.7241 8.37 0.019898 0.019970 0.020043 7.20 0.88
FRENSHIP TEX INDPT SCH D 357866ZH8 10/29/2020 02/15/2022 99.262 0.000 0.5730 6.68 0.015871 0.70

FRISCO TEX INDPT SCH DIS 35880CD50 07/15/2020 02/15/2025 93.831 0.000 1.3940 19.25 0.036885 0.037142 0.037401 0.037662 0.037925 13.40 13.58
FRISCO TEX INDPT SCH DIS 35880CD43 07/15/2020 02/15/2024 95.313 0.000 1.3441 18.85 0.036105 0.036348 0.036592 0.036838 0.037086 13.11 13.28
FRISCO TEX INDPT SCH DIS 35880CD35 07/15/2020 02/15/2023 97.133 0.000 1.1291 16.12 0.030839 0.031013 0.031188 11.18 1.37
FRISCO TEX INDPT SCH DIS 35880CD27 07/15/2020 02/15/2022 98.549 0.000 0.9252 13.38 0.025581 1.13

FRISCO TEX INDPT SCH DIS 35880CS54 06/22/2021 02/15/2029 87.101 0.000 1.8140 8.31 0.044006 0.044405 0.044808 0.045214 0.045624 16.02 16.31
Federal Home Loan 3128X5LK2 10/02/2006 10/02/2034 24.784 0.000 5.0446 281.95 0.073324 0.075174 0.077070 0.079014 0.081007 27.06 28.45
Federal Home Loan 3128X0AZ2 10/03/2002 01/02/2034 19.160 0.000 5.3582 338.51 0.076853 0.078912 0.081027 0.083197 0.085426 28.78 30.35
Federal Home Loan 3128X52H0 04/03/2007 04/02/2037 21.177 0.000 5.2422 242_44 0.065294 0.067006 0.068762 0.070564 0.072414 24.12 25.40
Federal National 3136F7NM5 11/15/2005 11/15/2030 26.938 0.000 5.3159 358.49 0.092089 0.094537 0.097050 0.099630 0.102278 33.82 35.64
Federal National 3136F3LA2 04/04/2003 10/03/2033 20.285 0.000 5.2999 337.88 0.078588 0.080671 0.082808 0.085003 0.087255 29.04 30.60
Federal National 3136F1EQ9 12/27/2001 03/17/2031 16.751 0.000 6.2082 401.97 0.096476 0.099471 0.102559 0.105742 0.109025 35.90 38.17
Federal National 3136F4R55 01/07/2004 12/15/2034 18.268 0.000 5.5708 308.07 0.075753 0.077863 0.080032 0.082261 0.084552 27.72 29.28
Forney Independent SD, T 3464243J1 02/18/2014 08/15/2053 4.514 0.000 8.0005 38.56 0.018056 0.018778 0.019529 0.020310 0.021123 6.83 7.39
Forney Independent SD, T 3464243F9 02/18/2014 08/15/2050 6.021 0.000 7.8503 50.17 0.023377 0.024294 0.025248 0.026239 0.027269 8.84 9.54
Forney Independent SD, T 3464243G7 02/18/2014 08/15/2051 5.475 0.000 7.9003 46.00 0.021470 0.022318 0.023200 0.024116 0.025069 8.12 8.77
Forney Independent SD, T 3464243H5 02/18/2014 08/15/2052 4.974 0.000 7.9503 42.14 0.019699 0.020482 0.021297 0.022143 0.023023 7.45 8.05
Forney Independent SD, T 3464243A0 02/18/2014 08/15/2045 10.143 0.000 7.4002 78.28 0.035937 0.037266 0.038645 0.040075 0.041558 13.54 14.57
Forney Independent SD, T 3464243B8 02/18/2014 08/15/2046 9.141 0.000 7.5003 71.78 0.033063 0.034303 0.035589 0.036924 0.038308 12.47 13.42
Forney Independent SD, T 3464243C6 02/18/2014 08/15/2047 8.223 0.000 7.6001 65.69 0.030356 0.031510 0.032707 0.033950 0.035240 11.46 12.34
Forney Independent SD, T 3464243D4 02/18/2014 08/15/2048 7.382 0.000 7.7003 59.98 0.027811 0.028882 0.029994 0.031149 0.032348 10.50 11.33
Forney Independent SD, T 3464243E2 02/18/2014 08/15/2049 6.615 0.000 7.8003 54.66 0.025428 0.026419 0.027450 0.028520 0.029633 9.61 10.37
Forney Independent SD, T 3464242X1 02/18/2014 08/15/2042 13.145 0.000 7.2501 98.81 0.045136 0.046772 0.048468 0.050225 0.052045 17.00 18.25
Forney Independent SD, T 3464242Y9 02/18/2014 08/15/2043 12.068 0.000 7.3002 91.52 0.041876 0.043404 0.044989 0.046631 0.048333 15.77 16.95
Forney Independent SD, T 346424276 02/18/2014 08/15/2044 11.069 0.000 7.3502 84.68 0.038812 0.040239 0.041718 0.043251 0.044840 14.62 15.72

* Called in 2022; reportable OID is computed to call date.
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Forney Independent SD, T 3464242U7 02/18/2014 08/15/2039 16.888 0.000 7.1001 123.59 0.056176 0.058170 0.060235 0.062374 0.064588 21.13 22.66
Forney Independent SD, T 3464242V5 02/18/2014 08/15/2040 15.550 0.000 7.1501 114.82 0.052277 0.054146 0.056082 0.058087 0.060164 19.67 21.11
Forney Independent SD, T 3464242W3 02/18/2014 08/15/2041 14.304 0.000 7.2001 106.57 0.048600 0.050350 0.052162 0.054040 0.055986 18.30 19.64
Forney Independent SD, T 346424X90 08/27/2013 08/15/2038 17.946 0.000 7.0000 139.23 0.060370 0.062483 0.064670 0.066934 0.069276 22.70 24.32
Forney Independent SD, T 346424Y40 08/27/2013 08/15/2041 14.210 0.000 7.0999 112.29 0.048860 0.050594 0.052391 0.054250 0.056176 18.38 19.71
Forney Independent SD, T 346424Y57 08/27/2013 08/15/2042 13.252 0.000 7.1001 104.72 0.045567 0.047185 0.048860 0.050594 0.052390 17.14 18.38
Forney Independent SD, T 346424Y65 08/27/2013 08/15/2043 12.359 0.000 7.1000 97.66 0.042496 0.044005 0.045567 0.047185 0.048860 15.99 17.14
Forney Independent SD, T 346424Y24 08/27/2013 08/15/2039 16.544 0.000 7.0499 129.54 0.056268 0.058251 0.060304 0.062430 0.064631 21.16 22.68
Forney Independent SD, T 346424Y32 08/27/2013 08/15/2040 15.436 0.000 7.0501 120.87 0.052501 0.054351 0.056267 0.058251 0.060304 19.75 21.16
Freddie Mac 3128X7N59 06/30/2008 06/30/2038 21.820 0.000 5.1394 214.74 0.061799 0.063387 0.065016 0.066686 0.068400 22.54 23.71
Freddie Mac 3128X8DG4 12/29/2008 02/15/2039 40.774 0.000 2.9999 192.86 0.049488 0.050231 0.050984 0.051749 0.052525 18.15 18.70
Freddie Mac 3128X75U4 11/24/2008 11/15/2038 27.529 0.000 4.3499 208.54 0.058139 0.059403 0.060695 0.062016 0.063364 21.28 22.21
Freddie Mac 3128X74S0 11/04/2008 11/15/2038 26.387 0.000 4.4860 209.22 0.058616 0.059931 0.061275 0.062649 0.064054 21.46 22.43
Freddie Mac 3128X9MG2 11/10/2009 12/15/2036 29.600 0.000 4.5434 214.76 0.064330 0.065791 0.067286 0.068815 0.070378 23.47 24.55
Freddie Mac 3128X9MF4 11/10/2009 09/15/2036 29.930 0.000 4.5439 217.21 0.064332 0.065794 0.067289 0.068818 0.070381 23.74 24.83
Freddie Mac 3128X6WP7 12/21/2007 12/21/2037 22.860 0.000 4.9803 227.20 0.062969 0.064537 0.066144 0.067791 0.069479 22.98 24.14
GCI LIBERTY INC 36164VAAS 06/18/2018 09/30/2046 100.000 1.750 6.9511 266.66 0.229449 0.235734 0.242238 0.248967 0.255931 84.90 89.66
GDB DEBT RECOVERY AUTH O 36829QAA3 11/29/2018 08/20/2040 100.000 7.500 0.0000 55.60 0.049337 0.048757 0.045413 0.044851 0.041381 10.07 8.66
GLADEWATER CNTY LINE IND 376470DD9 12/31/2020 08/15/2026 93.714 0.000 1.1575 10.91 0.030349 0.030524 0.030701 0.030879 0.031058 11.01 11.13
GLADEWATER CNTY LINE IND 376470DC1 12/31/2020 08/15/2025 95.691 0.000 0.9546 9.19 0.025525 0.025647 0.025769 0.025892 0.026016 9.24 9.33
GLADEWATER CNTY LINE IND 376470DB3 12/31/2020 08/15/2024 97.131 0.000 0.8046 7.86 0.021818 0.021906 0.021994 0.022082 0.022171 7.89 7.96
GOOSE CREEK TEX CONS IND 382604733 11/17/2020 02/15/2027 91.656 0.000 1.4001 14.47 0.036018 0.036270 0.036524 0.036780 0.037037 13.08 13.26
GOOSE CREEK TEX CONS IND 382604Y83 11/17/2020 02/15/2026 93.148 0.000 1.3579 14.26 0.035491 0.035732 0.035975 0.036219 0.036465 12.89 13.06
GRANBURY TEX INDPT SCH D 385064SF8 06/25/2020 08/01/2028 83.987 0.000 2.1660 27.91 0.051743 0.052304 0.052870 0.053443 0.054021 18.90 19.31
GRANBURY TEX INDPT SCH D 385064SB7 06/25/2020 08/01/2024 94.332 0.000 1.4281 20.59 0.038013 0.038284 0.038557 0.038833 0.039110 13.81 14.01
GRANBURY TEX INDPT SCH D 385064SC5 06/25/2020 08/01/2025 92.530 0.000 1.5280 21.62 0.039938 0.040243 0.040550 0.040860 0.041172 14.52 14.75
GRANBURY TEX INDPT SCH D 385064SD3 06/25/2020 08/01/2026 89.407 0.000 1.8439 25.25 0.046729 0.047160 0.047594 0.048033 0.048476 17.03 17.35
GRANBURY TEX INDPT SCH D 385064SE1 06/25/2020 08/01/2027 87.165 0.000 1.9440 25.97 0.048083 0.048550 0.049022 0.049498 0.049980 17.53 17.88
GRANBURY TEX INDPT SCH D 385064SA9 06/25/2020 08/01/2023 96.350 0.000 1.2030 17.69 0.032623 0.032820 0.033017 0.033216 11.84 6.97
GREENVILLE OHIO CITY SCH 396352HE9 11/26/2019 01/01/2026 85.114 0.000 2.6608 48.53 0.066495 0.067380 0.068276 0.069185 0.070105 24.10 24.74
GREENVILLE OHIO CITY SCH 396352HF6 11/26/2019 01/01/2027 82.085 0.000 2.8008 49.32 0.067699 0.068647 0.069608 0.070583 0.071572 24.54 25.23
GREENVILLE OHIO CITY SCH 396352HC3 11/26/2019 01/01/2024 90.772 0.000 2.3768 46.12 0.062975 0.063723 0.064480 0.065247 22.81 23.35
GREENVILLE OHIO CITY SCH 396352HD1 11/26/2019 01/01/2025 87.834 0.000 2.5610 48.16 0.065909 0.066753 0.067608 0.068473 0.069350 23.88 24.49
GREENVILLE OHIO CITY SCH 396352HG4 11/26/2019 01/01/2028 79.515 0.000 2.8508 48.65 0.066820 0.067773 0.068739 0.069719 0.070712 24.23 24.92
GREENVILLE OHIO CITY SCH 396352HH2 11/26/2019 01/01/2029 76.605 0.000 2.9509 48.55 0.066773 0.067758 0.068758 0.069772 0.070802 24.22 24.94
GREENVILLE OHIO CITY SCH 396352HB5 11/26/2019 01/01/2023 93.085 0.000 2.3267 46.28 0.063152 0.063887 22.87

GREENVILLE TEX INDPT SCH 396730MQ3 09/24/2020 02/15/2022 99.155 0.000 0.6106 7.71 0.016911 0.74

GREENVILLE TEX INDPT SCH 396730MR1 09/24/2020 02/15/2023 98.265 0.000 0.7331 9.17 0.020141 0.020215 0.020289 7.28 0.89
GREENWOOD TEX INDPT SCH 397370HZ3 12/05/2019 02/15/2025 87.541 0.000 2.5777 47.75 0.065464 0.066308 0.067163 0.068028 0.068905 23.95 24.57
GREENWOOD TEX INDPT SCH 397370HY6 12/05/2019 02/15/2024 90.290 0.000 2.4497 46.75 0.064028 0.064812 0.065606 0.066410 0.067223 23.41 23.98
GREENWOOD TEX INDPT SCH 397370HX8 12/05/2019 02/15/2023 92.896 0.000 2.3197 45.50 0.062244 0.062966 0.063696 22.74 2.80
GREENWOOD TEX INDPT SCH 397370HWO 12/05/2019 02/15/2022 95.398 0.000 2.1578 43.41 0.059300 2.61

GREENWOOD TEX INDPT SCH 397370JA6 12/05/2019 02/15/2026 84.807 0.000 2.6777 48.09 0.065991 0.066874 0.067770 0.068677 0.069596 24.16 24.81
GS FINANCE CORP 40057L2ZW4 05/25/2022 05/23/2025 100.000 0.000 3.7528 0.104244 0.106179 0.108171 0.110201 22.59 38.74
GS FINANCE CORP 40057LZX2 05/25/2022 05/23/2025 100.000 0.000 3.7528 0.104244 0.106179 0.108171 0.110201 22.59 38.74
GS FINANCE CORP 40057MLU1 07/21/2022 07/20/2027 100.000 0.000 4.7658 0.132383 0.135520 0.138750 21.18 49.25
GS FINANCE CORP 40057NP84 11/02/2022 11/04/2025 100.000 0.000 5.8600 0.162778 0.162831 0.167602 0.172512 9.61 60.03
GS FINANCE CORP 40057L2Z27 05/18/2022 05/18/2032 100.000 0.000 4.7100 0.130833 0.133914 0.137068 0.140296 29.31 49.05
GS FINANCE CORP 40057MMG1 07/22/2022 07/20/2027 100.000 0.000 4.7658 0.132383 0.135503 0.138732 21.05 49.24

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each
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GS FINANCE CORP 40057NPH4 10/28/2022 11/01/2027 100.000 0.000 6.1800 0.171667 0.171755 0.177062 0.182534 10.82 63.43
GS FINANCE CORP 40057NPX9 10/31/2022 10/31/2025 100.000 0.000 5.8200 0.161667 0.166371 0.171213 9.86 59.63
GS FINANCE CORP 40057MMT3 08/03/2022 08/03/2027 100.000 0.000 4.2300 0.117500 0.119985 0.122523 17.39 43.49
GS FINANCE CORP 40057NQ67 10/31/2022 11/02/2027 100.000 0.000 6.1000 0.169444 0.169502 0.174672 0.179999 10.34 62.57
GS FINANCE CORP 40057MN21 07/14/2022 07/14/2028 100.000 0.000 4.4700 0.124167 0.126942 0.129779 20.74 46.14
GS FINANCE CORP 40057MMQ9 08/03/2022 08/01/2025 100.000 0.000 3.8597 0.107214 0.109260 0.111369 15.87 39.59
GS FINANCE CORP 40057NQ34 10/31/2022 10/29/2027 100.000 0.000 6.0883 0.169119 0.174239 0.179543 10.32 62.45
GS FINANCE CORP 40057P4U3 12/05/2022 12/05/2024 100.000 0.000 5.3000 0.147222 0.151124 0.155128 3.83 53.91
GS FINANCE CORP 40057MMN6 08/03/2022 08/01/2025 100.000 0.000 3.8597 0.107214 0.109260 0.111369 15.87 39.59
GS FINANCE CORP 40057NQQ3 11/02/2022 10/31/2025 100.000 0.000 5.8608 0.162800 0.167518 0.172427 9.61 60.04
GS FINANCE CORP 40057NQNO 11/02/2022 11/02/2026 100.000 0.000 5.9750 0.165972 0.170931 0.176037 9.79 61.24
GS FINANCE CORP 40057MNH8 07/15/2022 07/17/2023 100.000 0.000 2.3600 0.065556 0.065564 0.066338 10.88 12.99
GS FINANCE CORP 40057MNGO 07/22/2022 07/24/2025 100.000 0.000 4.4400 0.123333 0.123364 0.126102 0.128902 19.61 45.77
GS FINANCE CORP 40057NQX8 10/31/2022 11/02/2027 100.000 0.000 6.1000 0.169444 0.169502 0.174672 0.179999 10.34 62.57
GS FINANCE CORP 40057NA64 10/13/2022 10/10/2025 100.000 0.000 5.5433 0.153981 0.158177 0.162561 12.01 56.88
GS FINANCE CORP 40057NR82 11/03/2022 11/08/2027 100.000 0.000 6.1100 0.169722 0.169866 0.175056 0.180404 9.85 62.64
GS FINANCE CORP 40057NQV2 10/31/2022 10/31/2025 100.000 0.000 5.8200 0.161667 0.166371 0.171213 9.86 59.63
GS FINANCE CORP 40057NQT7 10/31/2022 10/29/2027 100.000 0.000 6.0883 0.169119 0.174239 0.179543 10.32 62.45
GS FINANCE CORP 40057NR41 11/02/2022 05/01/2025 100.000 0.000 5.8658 0.162939 0.167691 0.172609 9.61 60.09
GS FINANCE CORP 40057NRC3 11/02/2022 11/04/2025 100.000 0.000 5.8600 0.162778 0.162831 0.167602 0.172512 9.61 60.03
GS FINANCE CORP 40057NRB5 11/02/2022 11/04/2027 100.000 0.000 6.0900 0.169167 0.169224 0.174377 0.179687 9.98 62.44
GS FINANCE CORP 40057N0OG6 11/03/2022 11/05/2025 100.000 0.000 5.8900 0.163611 0.163665 0.168485 0.173446 9.49 60.33
GS FINANCE CORP 40057NAC1 09/29/2022 10/01/2025 100.000 0.000 5.5300 0.153611 0.153658 0.157907 0.162273 14.14 56.86
GS FINANCE CORP 40057NAR8 10/13/2022 10/15/2025 100.000 0.000 5.5500 0.154167 0.154214 0.158494 0.162892 12.03 56.95
GS FINANCE CORP 40057P6V9 12/07/2022 12/05/2025 100.000 0.000 4.9979 0.138831 0.142261 0.145816 3.33 50.78
GS FINANCE CORP 40057NAP2 09/28/2022 09/28/2027 100.000 0.000 5.6300 0.156389 0.160791 0.165318 14.54 57.92
GS FINANCE CORP 40057NS32 11/01/2022 10/27/2025 100.000 0.000 5.7608 0.160022 0.164529 0.169268 9.60 59.01
GS FINANCE CORP 40057NRN9 10/31/2022 10/31/2024 100.000 0.000 5.7700 0.160278 0.164902 0.169659 9.78 59.10
GS FINANCE CORP 40057MP94 08/08/2022 08/08/2024 100.000 0.000 2.8600 0.079444 0.080580 0.081733 11.36 29.13
GS FINANCE CORP 40057NAX5 09/28/2022 09/30/2027 100.000 0.000 5.6300 0.156389 0.156438 0.160842 0.165369 14.55 57.92
GS FINANCE CORP 40057NB97 09/27/2022 09/27/2027 100.000 0.000 5.5500 0.154167 0.158445 0.162842 14.49 57.09
GS FINANCE CORP 40057MP86 08/08/2022 09/08/2023 100.000 0.000 2.8600 0.079444 0.079634 0.080773 11.38 19.87
GS FINANCE CORP 40057NAW7 10/05/2022 04/04/2024 100.000 0.000 5.3558 0.148772 0.152734 0.156824 12.79 54.97
GS FINANCE CORP 40057MP78 08/02/2022 08/02/2027 100.000 0.000 4.2800 0.118889 0.121433 0.124032 17.71 44 .02
GS FINANCE CORP 40057MP60 08/03/2022 08/03/2027 100.000 0.000 4.2300 0.117500 0.119985 0.122523 17.39 43.49
GS FINANCE CORP 40057NAU1 10/19/2022 10/21/2025 100.000 0.000 5.8800 0.163333 0.163387 0.168190 0.173135 11.76 60.37
GS FINANCE CORP 40057NS81 11/01/2022 10/31/2024 100.000 0.000 5.7708 0.160300 0.164900 0.169658 9.62 59.11
GS FINANCE CORP 40057NRV1 11/09/2022 11/02/2026 100.000 0.000 5.9371 0.164919 0.169625 0.174660 8.58 60.79
GS FINANCE CORP 40057MP45 07/26/2022 10/23/2023 100.000 0.000 4.2300 0.117500 0.118701 0.121212 18.29 35.11
GS FINANCE CORP 40057MP37 07/26/2022 08/23/2023 100.000 0.000 4.1500 0.115278 0.115637 0.118036 17.91 27.26
GS FINANCE CORP 40057NRU3 11/02/2022 10/31/2025 100.000 0.000 5.8608 0.162800 0.167518 0.172427 9.61 60.04
GS FINANCE CORP 40057NSE8 11/23/2022 11/24/2028 100.000 0.000 5.5450 0.154028 0.158322 0.162711 5.85 56.54
GS FINANCE CORP 40057MPB9 07/28/2022 07/25/2024 100.000 0.000 4.2300 0.117500 0.119944 0.122481 17.98 43.52
GS FINANCE CORP 40057NSDO 11/23/2022 11/23/2027 100.000 0.000 5.5000 0.152778 0.156979 0.161296 5.81 56.08
GS FINANCE CORP 40057NSC2 11/18/2022 11/23/2029 100.000 0.000 5.5900 0.155278 0.155398 0.159742 0.164206 6.68 57.06
GS FINANCE CORP 40057NBA4 09/30/2022 10/06/2025 100.000 0.000 5.5800 0.155000 0.155144 0.159473 0.163922 14.12 57.38
GS FINANCE CORP 40057NSA6 11/18/2022 11/23/2029 100.000 0.000 5.5900 0.155278 0.155398 0.159742 0.164206 6.68 57.06
GS FINANCE CORP 40057MPH6 07/27/2022 07/29/2025 100.000 0.000 4.1300 0.114722 0.114749 0.117118 0.119537 17.67 42 .46
GS FINANCE CORP 40057MPD5 07/28/2022 08/08/2029 100.000 0.000 4.6700 0.129722 0.129891 0.132923 0.136027 19.87 48.18

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40057NBF3 09/28/2022 09/28/2027 100.000 0.000 5.6300 0.156389: 0.160791: 0.165318 14.54 57.92
GS FINANCE CORP 40057MPS2 08/03/2022 08/02/2029 100.000 0.000 4.3642 0.121228; 0.123858; 0.126561 17.94 44 91
GS FINANCE CORP 40057MPQ6 08/03/2022 08/05/2025 100.000 0.000 3.9700 0.110278; 0.110302: 0.112492: 0.114725 16.32 40.75
GS FINANCE CORP 40057NSR9 11/07/2022 11/05/2027 100.000 0.000 5.9625 0.165625; 0.170508: 0.175591 8.94 61.06
GS FINANCE CORP 40057NSS7 12/05/2022 12/05/2024 100.000 0.000 5.3000 0.147222¢ 0.151124; 0.155128 3.83 53.91
GS FINANCE CORP 40057NT31 11/03/2022 11/05/2024 100.000 0.000 5.9350 0.164861: 0.164915; 0.169809: 0.174848 9.56 60.81
GS FINANCE CORP 40057MPL7 07/22/2022 07/24/2025 100.000 0.000 4.4400 0.123333; 0.123364: 0.126102: 0.128902 19.61 45.77
GS FINANCE CORP 362630603 07/06/2022 07/03/2025 100.000 0.000 4.1611 0.115586: 0.117951; 0.120405 20.23 42.89
GS FINANCE CORP 40057MPX1 07/29/2022 10/29/2027 100.000 0.000 4.5500 0.126389:; 0.127827: 0.130735: 0.133709 19.30 46.91
GS FINANCE CORP 40057MPW3 07/29/2022 07/31/2025 100.000 0.000 4.2000 0.116667: 0.116680: 0.119131: 0.121632 17.74 43.19
GS FINANCE CORP 40057NSZ1 11/30/2022 11/28/2025 100.000 0.000 5.3146 0.147628; 0.151507: 0.155533 4.58 54.11
GS FINANCE CORP 40057MPV5 08/15/2022 08/13/2027 100.000 0.000 4.3504 0.120844: 0.123444: 0.126129 16.43 4470
GS FINANCE CORP 40057NT98 12/02/2022 06/03/2025 100.000 0.000 5.3050 0.147361: 0.151292: 0.155305 4.27 53.98
GS FINANCE CORP 40057MPU7 08/03/2022 08/03/2027 100.000 0.000 4.2300 0.117500i 0.119985: 0.122523 17.39 43.49
GS FINANCE CORP 40057MPTO 08/03/2022 08/03/2027 100.000 0.000 4.2300 0.117500; 0.119985:; 0.122523 17.39 43.49
GS FINANCE CORP 40057NSW8 11/28/2022 11/30/2027 100.000 0.000 5.4600 0.151667; 0.151713{ 0.155854: 0.160109 5.01 55.62
GS FINANCE CORP 36264Q396 09/21/2022 10/03/2029 100.000 0.000 5.3200 0.147778; 0.148040: 0.151978: 0.156020 14.80 54.71
GS FINANCE CORP 40057NTE7 12/05/2022 12/08/2025 100.000 0.000 5.1200 0.142222F 0.142283i 0.145925: 0.149661 3.70 52.05
GS FINANCE CORP 40057NTK3 12/05/2022 12/04/2025 100.000 0.000 5.1350 0.142639; 0.146281: 0.150037 3.71 52.21
GS FINANCE CORP 40057NCV7 10/05/2022 04/02/2026 100.000 0.000 5.5946 0.155406: 0.159680: 0.164147 13.36 57.49
GS FINANCE CORP 40057NTV9 11/28/2022 05/28/2025 100.000 0.000 5.3600 0.148889: 0.152879: 0.156976 4.91 54.59
GS FINANCE CORP 40057NCS4 10/05/2022 10/07/2027 100.000 0.000 5.8400 0.162222; 0.162275; 0.167013: 0.171890 13.96 60.08
GS FINANCE CORP 40057NTT4 12/05/2022 12/03/2027 100.000 0.000 5.3692 0.149144; 0.153104; 0.157214 3.88 54.63
GS FINANCE CORP 40057MQX0 08/03/2022 08/03/2026 100.000 0.000 4.1000 0.113889: 0.116224; 0.118606 16.86 42.12
GS FINANCE CORP 40057ND95 09/28/2022 03/27/2025 100.000 0.000 5.2588 0.146078; 0.149897: 0.153839 13.59 54.01
GS FINANCE CORP 40057NCW5 10/05/2022 04/02/2027 100.000 0.000 5.7496 0.159711; 0.164226: 0.168947 13.74 59.13
GS FINANCE CORP 40057N2V8 10/05/2022 04/03/2025 100.000 0.000 5.4658 0.151828: 0.155931: 0.160192 13.06 56.13
GS FINANCE CORP 40057MRD3 08/03/2022 02/03/2025 100.000 0.000 3.3083 0.091897: 0.093417: 0.094963 13.60 33.81
GS FINANCE CORP 40057MAC3 07/06/2022 07/08/2025 100.000 0.000 4.2800 0.118889; 0.118917: 0.121462: 0.124061 20.81 44.16
GS FINANCE CORP 40057NUF2 11/18/2022 11/20/2025 100.000 0.000 5.2400 0.145556: 0.145598: 0.149413i 0.153327 6.26 53.42
GS FINANCE CORP 40057MRB7 08/03/2022 02/03/2025 100.000 0.000 3.3083 0.091897: 0.093417: 0.094963 13.60 33.81
GS FINANCE CORP 40057NUC9 11/28/2022 11/27/2026 100.000 0.000 5.3517 0.148658: 0.152614: 0.156698 4.91 54.50
GS FINANCE CORP 40057NDBO 10/04/2022 10/03/2024 100.000 0.000 5.3729 0.149247: 0.153234: 0.157351 12.98 55.16
GS FINANCE CORP 40057NUM7 11/18/2022 11/18/2027 100.000 0.000 5.4500 0.151389: 0.155514: 0.159752 6.51 55.60
GS FINANCE CORP 40057NDJ3 09/30/2022 10/12/2027 100.000 0.000 5.9500 0.165278: 0.165606: 0.170532: 0.175606 15.07 61.29
GS FINANCE CORP 40057MS83 08/03/2022 08/01/2024 100.000 0.000 2.8600 0.079444; 0.080568: 0.081720 11.76 29.14
GS FINANCE CORP 40057MRW1 08/31/2022 09/11/2029 100.000 0.000 4.7600 0.132222; 0.132415: 0.135566: 0.138792 16.02 48.94
GS FINANCE CORP 40057NDW4 10/13/2022 10/23/2029 100.000 0.000 5.9600 0.165556: 0.165830: 0.170771: 0.175860 12.93 61.27
GS FINANCE CORP 40057N3V7 10/05/2022 10/03/2025 100.000 0.000 5.5208 0.153356; 0.157542; 0.161891 13.19 56.71
GS FINANCE CORP 40057MRV3 08/31/2022 08/29/2025 100.000 0.000 4.2583 0.118286: 0.120777; 0.123362 14.31 43.65
GS FINANCE CORP 40057MRU5S 08/31/2022 03/03/2027 100.000 0.000 4.5750 0.127083: 0.127132; 0.130040: 0.133015 15.38 46.99
GS FINANCE CORP 40057NUX3 12/05/2022 12/04/2025 100.000 0.000 5.1350 0.142639: 0.146281: 0.150037 3.71 52.21
GS FINANCE CORP 40057NV79 11/28/2022 11/28/2025 100.000 0.000 5.2600 0.146111; 0.149954: 0.153898 4.82 53.55
GS FINANCE CORP 40057MRT8 08/31/2022 09/11/2029 100.000 0.000 7.0000 0.194444: 0.194860: 0.201680: 0.208739 23.57 72.90
GS FINANCE CORP 40057NV87 11/28/2022 12/07/2029 100.000 0.000 5.5300 0.153611: 0.153823: 0.158077: 0.162448 5.07 56.35
GS FINANCE CORP 40057MRSO 08/31/2022 08/29/2025 100.000 0.000 4.2583 0.118286: 0.120777; 0.123362 14.31 43.65
GS FINANCE CORP 40057MRR2 08/31/2022 08/31/2027 100.000 0.000 4.6400 0.128889: 0.131846: 0.134939 15.60 47 .67
GS FINANCE CORP 40057NV61 11/28/2022 11/26/2027 100.000 0.000 5.4517 0.151436: 0.155518: 0.159757 5.00 55.54
GS FINANCE CORP 40057NV46 12/05/2022 12/04/2025 100.000 0.000 5.1350 0.142639; 0.146281: 0.150037 3.71 52.21

* Called in 2022; reportable OID is computed to call date.
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Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
& Rate /1722t 5092 1st | 2022 2nd | 2022 3rd | 2023 2nd | 2023 3rd 2022 2023
Period Period 2023 1st Period Period
GS FINANCE CORP 40057NDR5 10/12/2022 10/10/2024 100.000 0.000 5.3850 0.149583 0.153566 0.157701 11.82 55.22
GS FINANCE CORP 40057NUT2 11/28/2022 12/10/2029 100.000 0.000 5.5300 0.153611 0.153894 0.158149 0.162522 5.08 56.35
GS FINANCE CORP 40057NUR6 11/28/2022 12/01/2025 100.000 0.000 5.2600 0.146111 0.146175 0.150020 0.153965 4.82 53.55
GS FINANCE CORP 40057NDQ7 09/29/2022 01/04/2024 100.000 0.000 5.2413 0.145592 0.147605 0.151474 13.39 53.82
GS FINANCE CORP 40057MB99 06/30/2022 06/30/2028 100.000 0.000 4.9300 0.136944 0.140320 0.143779 0.147323 24.79 51.14
GS FINANCE CORP 40057N3Z8 10/05/2022 10/05/2027 100.000 0.000 5.8400 0.162222 0.166959 0.171834 13.95 60.08
GS FINANCE CORP 40057N3X3 10/05/2022 10/05/2027 100.000 0.000 5.8400 0.162222 0.166959 0.171834 13.95 60.08
GS FINANCE CORP 40057MSH3 09/06/2022 09/09/2025 100.000 0.000 4.5300 0.125833 0.125881 0.128732 0.131648 14.48 46.48
GS FINANCE CORP 40057NVKO 12/05/2022 06/04/2025 100.000 0.000 5.2250 0.145139 0.148910 0.152800 3.77 53.14
GS FINANCE CORP 40057MSG5 09/02/2022 09/05/2025 100.000 0.000 4.5100 0.125278 0.125325 0.128151 0.131041 14.91 46.29
GS FINANCE CORP 40057NEFO 10/31/2022 05/01/2025 100.000 0.000 5.7950 0.160972 0.165662 0.170462 9.82 59.36
GS FINANCE CORP 40057NVF1 11/28/2022 12/10/2029 100.000 0.000 5.5300 0.153611 0.153894 0.158149 0.162522 5.08 56.35
GS FINANCE CORP 40057NEC7 10/11/2022 11/09/2023 100.000 0.000 5.2800 0.146667 0.147269 0.151157 11.76 46.06
GS FINANCE CORP 40057NVE4 11/28/2022 08/27/2025 100.000 0.000 5.3267 0.147964 0.149912 0.153905 4.88 54.35
GS FINANCE CORP 40057MSP5 09/06/2022 09/03/2027 100.000 0.000 4.8079 0.133553 0.136710 0.139996 15.36 49.41
GS FINANCE CORP 40057MSQ3 09/06/2022 09/05/2025 100.000 0.000 4.4042 0.122339 0.125018 0.127771 14.07 45.15
GS FINANCE CORP 40057NW52 11/16/2022 05/15/2024 100.000 0.000 5.5258 0.153494 0.157712 0.162069 6.91 56.41
GS FINANCE CORP 40057NVT1 11/28/2022 11/28/2025 100.000 0.000 5.2600 0.146111 0.149954 0.153898 4.82 53.55
GS FINANCE CORP 40057NF28 11/03/2022 11/04/2027 100.000 0.000 6.1100 0.169722 0.174936 0.180280 9.84 62.64
GS FINANCE CORP 40057NVS3 12/05/2022 06/04/2025 100.000 0.000 5.2250 0.145139 0.148910 0.152800 3.77 53.14
GS FINANCE CORP 40057MBW8 06/03/2022 06/05/2024 100.000 0.000 2.4000 0.066667 0.066676 0.067476 0.068285 0.069105 13.89 24.48
GS FINANCE CORP 40057NEY9 10/31/2022 10/30/2025 100.000 0.000 5.8158 0.161550 0.166248 0.171082 9.85 59.59
GS FINANCE CORP 40057NEX1 10/31/2022 11/09/2029 100.000 0.000 6.2300 0.173056 0.173325 0.178724 0.184291 10.57 63.94
GS FINANCE CORP 40057NEW3 10/31/2022 11/09/2029 100.000 0.000 6.2300 0.173056 0.173325 0.178724 0.184291 10.57 63.94
GS FINANCE CORP 40057NF77 11/03/2022 11/04/2027 100.000 0.000 6.1100 0.169722 0.174936 0.180280 9.84 62.64
GS FINANCE CORP 40057NEV5 10/31/2022 10/29/2027 100.000 0.000 6.0883 0.169119 0.174239 0.179543 10.32 62.45
GS FINANCE CORP 40057MT66 08/31/2022 08/29/2025 100.000 0.000 4.2583 0.118286 0.120777 0.123362 14.31 43.65
GS FINANCE CORP 40057NEU7 10/31/2022 04/30/2026 100.000 0.000 5.8783 0.163286 0.168085 0.173026 9.96 60.24
GS FINANCE CORP 40057NF69 11/03/2022 05/05/2025 100.000 0.000 5.9125 0.164236 0.164290 0.169147 0.174147 9.53 60.57
GS FINANCE CORP 40057NVW4 11/15/2022 11/14/2024 100.000 0.000 5.7987 0.161075 0.165719 0.170524 7.41 59.27
GS FINANCE CORP 40057N4R5 10/05/2022 10/03/2025 100.000 0.000 5.5208 0.153356 0.157542 0.161891 13.19 56.71
GS FINANCE CORP 40057MTB5 08/31/2022 08/31/2026 100.000 0.000 4.5100 0.125278 0.128071 0.130992 15.16 46.30
GS FINANCE CORP 40057NFB8 10/13/2022 10/10/2024 100.000 0.000 5.4633 0.151758 0.155835 0.160092 11.84 56.04
GS FINANCE CORP 40057MBX6 06/03/2022 06/04/2027 100.000 0.000 4.0700 0.113056 0.115369 0.117717 0.120112 23.58 42.08
GS FINANCE CORP 40057NFJ1 11/03/2022 11/05/2025 100.000 0.000 5.8900 0.163611 0.163665 0.168485 0.173446 9.49 60.33
GS FINANCE CORP 40057NwWJ2 11/23/2022 11/25/2025 100.000 0.000 5.2900 0.146944 0.146988 0.150875 0.154866 5.59 53.90
GS FINANCE CORP 40057N5G8 09/20/2022 09/18/2025 100.000 0.000 4.8125 0.133681 0.136862 0.140155 13.50 49.36
GS FINANCE CORP 40057NFF9 10/03/2022 10/03/2024 100.000 0.000 5.2400 0.145556 0.149369 0.153283 12.81 53.77
GS FINANCE CORP 40057NWH6 11/17/2022 11/19/2025 100.000 0.000 5.3500 0.148611 0.148655 0.152632 0.156715 6.54 54_57
GS FINANCE CORP 40057MTE9 09/06/2022 09/05/2025 100.000 0.000 4.4042 0.122339 0.125018 0.127771 14.07 45.15
GS FINANCE CORP 40057NFG7 10/04/2022 04/03/2025 100.000 0.000 5.4454 0.151261 0.155357 0.159587 13.16 55.92
GS FINANCE CORP 40057MTD1 08/31/2022 09/11/2029 100.000 0.000 4.7600 0.132222 0.132415 0.135566 0.138792 16.02 48.94
GS FINANCE CORP 40057NFE2 10/03/2022 10/02/2025 100.000 0.000 5.3592 0.148867 0.152834 0.156929 13.10 55.02
GS FINANCE CORP 40057MD22 06/30/2022 10/03/2024 100.000 0.000 3.3450 0.092917 0.093720 0.095287 0.096881 16.89 34.30
GS FINANCE CORP 40057MCQO 07/07/2022 07/10/2023 100.000 0.000 2.3600 0.065556 0.065568 0.066342 11.41 12.53
GS FINANCE CORP 40057NFT9 10/26/2022 10/24/2024 100.000 0.000 5.8583 0.162731 0.167444 0.172349 10.58 60.08
GS FINANCE CORP 40057N5S2 09/22/2022 09/23/2027 100.000 0.000 5.2900 0.146944 0.150853 0.154843 14.55 54.38
GS FINANCE CORP 40057M2P3 05/25/2022 05/27/2027 100.000 0.000 4.3500 0.120833 0.120863 0.123491 0.126177 0.128922 26.20 45.12
GS FINANCE CORP 40057NFS1 10/26/2022 10/24/2024 100.000 0.000 5.8637 0.162881 0.167603 0.172517 10.59 60.13

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for

Issue Total Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
& Rate /1722t 5092 1st | 2022 2nd | 2022 3rd | 2023 2nd | 2023 3rd 2022 2023
Period Period 2023 1st Period Period
GS FINANCE CORP 40057N5R4 09/22/2022 09/23/2027 100.000 0.000 5.2900 0.146944 0.150853 0.154843 14.55 54.38
GS FINANCE CORP 40057N5P8 09/13/2022 09/12/2024 100.000 0.000 3.0300 0.084167 0.085435 0.086729 9.09 30.81
GS FINANCE CORP 40057NWTO 11/23/2022 11/25/2026 100.000 0.000 5.3950 0.149861 0.149906 0.153950 0.158103 5.70 54.99
GS FINANCE CORP 40057NX36 12/01/2022 12/03/2025 100.000 0.000 5.1700 0.143611 0.143652 0.147366 0.151175 4.31 52.59
GS FINANCE CORP 40057NWR4 11/15/2022 11/14/2024 100.000 0.000 5.7967 0.161019 0.165660 0.170462 7.41 59.25
GS FINANCE CORP 40057NX28 11/09/2022 05/09/2024 100.000 0.000 5.9175 0.164375 0.169238 0.174246 8.55 60.56
GS FINANCE CORP 40057N5M5 09/13/2022 09/12/2024 100.000 0.000 3.0300 0.084167 0.085435 0.086729 9.09 30.81
GS FINANCE CORP 40057MTM1 09/06/2022 03/05/2025 100.000 0.000 3.6492 0.101367 0.103206 0.105089 11.66 37.25
GS FINANCE CORP 40057MTL3 08/31/2022 03/03/2025 100.000 0.000 3.6500 0.101389 0.101420 0.103271 0.105155 12.27 37.29
GS FINANCE CORP 40057N5K9 09/14/2022 09/14/2027 100.000 0.000 4.9800 0.138333 0.141778 0.145308 14.80 51.17
GS FINANCE CORP 40057NWZ6 11/09/2022 02/08/2024 100.000 0.000 5.9325 0.164792 0.167209 0.172168 8.57 60.81
GS FINANCE CORP 40057MD55 08/24/2022 03/24/2025 100.000 0.000 3.6942 0.102617 0.102933 0.104834 0.106770 13.06 37.77
GS FINANCE CORP 40057MU72 08/31/2022 08/29/2025 100.000 0.000 4.2583 0.118286 0.120777 0.123362 14.31 43.65
GS FINANCE CORP 40057MD48 08/03/2022 08/01/2025 100.000 0.000 3.8597 0.107214 0.109260 0.111369 15.87 39.59
GS FINANCE CORP 40057MTS8 09/06/2022 03/05/2025 100.000 0.000 3.6492 0.101367 0.103206 0.105089 11.66 37.25
GS FINANCE CORP 40057MD30 07/06/2022 01/06/2025 100.000 0.000 3.5667 0.099075 0.100842 0.102640 17.34 36.61
GS FINANCE CORP 40057MU56 08/24/2022 08/22/2024 100.000 0.000 2.8600 0.079444 0.080568 0.081720 10.09 29.10
GS FINANCE CORP 40057M3A5 06/03/2022 06/04/2030 100.000 0.000 4.3600 0.121111 0.123766 0.126464 0.129221 25.26 45.19
GS FINANCE CORP 40057NGD3 11/03/2022 11/07/2025 100.000 0.000 5.8900 0.163611 0.163718 0.168540 0.173503 9.50 60.33
GS FINANCE CORP 40057N6A0 10/05/2022 04/03/2025 100.000 0.000 5.4658 0.151828 0.155931 0.160192 13.06 56.13
GS FINANCE CORP 40057NGA9 11/02/2022 10/31/2025 100.000 0.000 5.8608 0.162800 0.167518 0.172427 9.61 60.04
GS FINANCE CORP 40057M2Y4 05/25/2022 05/23/2024 100.000 0.000 2.4661 0.068503 0.069338 0.070193 0.071059 14.83 25.18
GS FINANCE CORP 40057MUL1 09/07/2022 09/08/2023 100.000 0.000 3.0300 0.084167 0.085449 9.59 21.02
GS FINANCE CORP 40057NGN1 10/04/2022 10/03/2024 100.000 0.000 5.3729 0.149247 0.153234 0.157351 12.98 55.16
GS FINANCE CORP 40057MUK3 08/17/2022 08/17/2027 100.000 0.000 4.3300 0.120278 0.122882 0.125542 16.12 44 .47
GS FINANCE CORP 40057NGM3 10/19/2022 10/19/2026 100.000 0.000 6.0450 0.167917 0.172992 0.178221 12.09 62.11
GS FINANCE CORP 40057MUHO 08/17/2022 08/15/2025 100.000 0.000 4.0056 0.111267 0.113470 0.115743 14.91 41.06
GS FINANCE CORP 40057N6H5 09/28/2022 10/26/2023 100.000 0.000 5.1100 0.141944 0.142509 0.146150 13.24 42.70
GS FINANCE CORP 40057NGJO 10/31/2022 11/09/2029 100.000 0.000 6.2300 0.173056 0.173325 0.178724 0.184291 10.57 63.94
GS FINANCE CORP 40057M3C1 05/25/2022 05/28/2025 100.000 0.000 3.8600 0.107222 0.107257 0.109327 0.111437 0.113588 23.24 39.88
GS FINANCE CORP 40057N6F9 10/06/2022 10/10/2023 100.000 0.000 5.2000 0.144444 0.144528 0.148286 12.28 41.00
GS FINANCE CORP 40057MUE7 08/17/2022 08/13/2025 100.000 0.000 4.0153 0.111536 0.113726 0.116009 14.95 41.16
GS FINANCE CORP 40057NH75 10/26/2022 10/26/2027 100.000 0.000 6.3400 0.176111 0.181694 0.187454 11.45 65.14
GS FINANCE CORP 40057MV63 08/24/2022 08/24/2027 100.000 0.000 4.5200 0.125556 0.128393 0.131295 15.95 46.44
GS FINANCE CORP 40057NXU6 11/14/2022 11/14/2024 100.000 0.000 5.8400 0.162222 0.166959 0.171834 7.62 59.70
GS FINANCE CORP 40057NH59 10/26/2022 10/26/2028 100.000 0.000 6.4200 0.178333 0.184058 0.189966 11.59 65.99
GS FINANCE CORP 40057NGT8 10/05/2022 10/05/2027 100.000 0.000 5.8400 0.162222 0.166959 0.171834 13.95 60.08
GS FINANCE CORP 40057M3M9 05/31/2022 05/28/2027 100.000 0.000 4.0029 0.111192 0.113392 0.115662 0.117977 23.53 41.38
GS FINANCE CORP 40057NGQ4 10/31/2022 10/30/2025 100.000 0.000 5.8158 0.161550 0.166248 0.171082 9.85 59.59
GS FINANCE CORP 40057NGP6 10/11/2022 10/08/2027 100.000 0.000 5.6483 0.156897 0.161254 0.165808 12.55 58.01
GS FINANCE CORP 40057M3J6 06/01/2022 05/29/2025 100.000 0.000 3.5097 0.097492 0.099183 0.100924 0.102695 20.53 36.13
GS FINANCE CORP 36264U298 11/21/2022 12/05/2028 100.000 0.000 5.4700 0.151944 0.152268 0.156432 0.160711 6.09 55.79
GS FINANCE CORP 40057M3V9 06/01/2022 06/12/2029 100.000 0.000 4.2600 0.118333 0.118487 0.121011 0.123589 0.126221 24.93 44 .13
GS FINANCE CORP 40057MV89 09/06/2022 01/15/2026 100.000 0.000 4.5783 0.127175 0.129261 0.132220 14.63 47.00
GS FINANCE CORP 40057MV97 10/28/2022 10/30/2024 100.000 0.000 5.8050 0.161250 0.161302 0.165984 0.170801 10.16 59.49
GS FINANCE CORP 40057MUX5 08/31/2022 08/29/2024 100.000 0.000 2.8600 0.079444 0.080568 0.081726 9.61 29.08
GS FINANCE CORP 40057N7F8 09/14/2022 09/12/2025 100.000 0.000 4.5597 0.126658 0.129514 0.132467 13.55 46.74
GS FINANCE CORP 40057M4B2 06/03/2022 12/03/2026 100.000 0.000 3.9650 0.110139 0.112322 0.114549 0.116820 22.97 40.96
GS FINANCE CORP 40057N7D3 10/03/2022 09/29/2025 100.000 0.000 5.3592 0.148867 0.152767 0.156861 13.10 55.03

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for
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Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
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Period Period 2023 1st Period Period
GS FINANCE CORP 40057MVD8 10/21/2022 10/22/2025 100.000 0.000 6.0100 0.166944 0.171989 0.177157 11.69 61.71
GS FINANCE CORP 40057MVB2 11/04/2022 11/06/2024 100.000 0.000 5.9000 0.163889 0.163943 0.168779 0.173758 9.34 60.43
GS FINANCE CORP 40057MVA4 10/26/2022 10/24/2025 100.000 0.000 5.9988 0.166633 0.171576 0.176722 10.83 61.55
GS FINANCE CORP 40057NYQ4 11/28/2022 11/29/2024 100.000 0.000 5.4600 0.151667 0.155830 0.160084 5.01 55.62
GS FINANCE CORP 40057MVM8 08/22/2022 08/24/2027 100.000 0.000 4.4100 0.122500 0.122530 0.125232 0.127993 15.81 45.29
GS FINANCE CORP 40057MVLO 09/01/2022 09/13/2030 100.000 0.000 4.9000 0.136111 0.136333 0.139674 0.143096 16.36 50.41
GS FINANCE CORP 36264U207 11/03/2022 11/04/2024 100.000 0.000 6.0000 0.166667 0.171694 0.176845 9.67 61.49
GS FINANCE CORP 40057NYK7 11/18/2022 05/20/2024 100.000 0.000 5.5175 0.153264 0.153311 0.157540 0.161886 6.59 56.30
GS FINANCE CORP 40057N7H4 09/28/2022 09/26/2024 100.000 0.000 5.2063 0.144619 0.148342 0.152204 13.45 53.45
GS FINANCE CORP 40057MVH9 08/18/2022 02/19/2026 100.000 0.000 4.1725 0.115903 0.118334 0.120803 15.42 42.81
GS FINANCE CORP 40057NHJ9 10/05/2022 10/03/2024 100.000 0.000 5.4108 0.150300 0.154321 0.158496 12.93 55.55
GS FINANCE CORP 40057MVV8 08/31/2022 08/29/2025 100.000 0.000 4.2583 0.118286 0.120777 0.123362 14.31 43.65
GS FINANCE CORP 40057MW62 08/26/2022 08/27/2026 100.000 0.000 4.4950 0.124861 0.127683 0.130553 15.61 46.16
GS FINANCE CORP 40057MVUO 08/18/2022 08/21/2023 100.000 0.000 2.8600 0.079444 0.079463 0.080600 10.57 18.48
GS FINANCE CORP 40057NZ91 11/29/2022 05/29/2024 100.000 0.000 5.5000 0.152778 0.156979 0.161296 4.89 56.03
GS FINANCE CORP 40057NZ75 11/18/2022 02/21/2024 100.000 0.000 5.5638 0.154550 0.156771 0.161133 6.65 56.89
GS FINANCE CORP 40057NHT7 10/19/2022 10/21/2027 100.000 0.000 6.2100 0.172500 0.172560 0.177917 0.183442 12.42 63.85
GS FINANCE CORP 40057NYV3 11/22/2022 11/22/2027 100.000 0.000 5.4900 0.152500 0.156686 0.160987 5.95 55.98
GS FINANCE CORP 40057M4N6 06/02/2022 05/30/2024 100.000 0.000 2.3958 0.066550 0.067338 0.068145 0.068961 13.93 24.44
GS FINANCE CORP 40057MVZ9 08/31/2022 08/31/2027 100.000 0.000 4.6400 0.128889 0.131846 0.134939 15.60 47 .67
GS FINANCE CORP 40057M4U0 06/03/2022 06/04/2032 100.000 0.000 4.4600 0.123889 0.126667 0.129492 0.132379 25.84 46.26
GS FINANCE CORP 40057M5ES 06/03/2022 12/02/2024 100.000 0.000 2.9403 0.081675 0.082869 0.084087 0.085324 17.02 30.12
GS FINANCE CORP 40057NZF7 11/29/2022 11/29/2024 100.000 0.000 5.4000 0.150000 0.154050 0.158209 4.80 54.99
GS FINANCE CORP 40057MWPO 09/06/2022 03/04/2027 100.000 0.000 4.7354 0.131539 0.134619 0.137806 15.13 48.64
GS FINANCE CORP 40057MX20 08/30/2022 08/29/2024 100.000 0.000 2.8600 0.079444 0.080568 0.081726 9.61 29.08
GS FINANCE CORP 40057M5K1 06/02/2022 06/02/2027 100.000 0.000 4.0000 0.111111 0.113333 0.115600 0.117912 23.29 41.34
GS FINANCE CORP 40057M5J34 06/03/2022 06/08/2027 100.000 0.000 4.0700 0.113056 0.113119 0.115421 0.117770 0.120167 23.58 42.08
GS FINANCE CORP 40057NZY6 11/29/2022 12/01/2027 100.000 0.000 5.4000 0.150000 0.150045 0.154096 0.158257 4.80 54.99
GS FINANCE CORP 40057MX61 08/30/2022 12/27/2023 100.000 0.000 2.8600 0.079444 0.080183 0.081329 9.62 28.75
GS FINANCE CORP 40057NJ65 11/03/2022 05/05/2025 100.000 0.000 5.9125 0.164236 0.164290 0.169147 0.174147 9.53 60.57
GS FINANCE CORP 40057MWQ8 09/06/2022 02/05/2026 100.000 0.000 4.5904 0.127511 0.129934 0.132916 14.66 47.13
GS FINANCE CORP 40057NJ40 11/03/2022 05/05/2025 100.000 0.000 5.9125 0.164236 0.164290 0.169147 0.174147 9.53 60.57
GS FINANCE CORP 40057NJA6 10/19/2022 10/19/2027 100.000 0.000 6.2100 0.172500 0.177856 0.183379 12.42 63.85
GS FINANCE CORP 40057MFZ7 07/06/2022 07/03/2025 100.000 0.000 4.1611 0.115586 0.117951 0.120405 20.23 42.89
GS FINANCE CORP 40057M6G9 06/06/2022 06/05/2025 100.000 0.000 3.5486 0.098572 0.100311 0.102091 0.103903 20.25 36.53
GS FINANCE CORP 40057M6C8 06/02/2022 05/31/2024 100.000 0.000 2.3000 0.063889 0.064615 0.065359 0.066110 13.38 23.44
GS FINANCE CORP 40057MGE3 07/06/2022 07/06/2027 100.000 0.000 4.7400 0.131667 0.134787 0.137982 23.04 49.07
GS FINANCE CORP 40057MXD6 09/06/2022 09/03/2026 100.000 0.000 4.6629 0.129525 0.132494 0.135584 14.90 47.88
GS FINANCE CORP 40057MXC8 09/06/2022 03/05/2026 100.000 0.000 4.5904 0.127511 0.130421 0.133415 14.66 47.11
GS FINANCE CORP 40057MY29 09/02/2022 09/02/2027 100.000 0.000 4.7500 0.131944 0.135078 0.138286 15.70 48.82
GS FINANCE CORP 40057NJP3 10/31/2022 10/29/2026 100.000 0.000 5.9483 0.165231 0.170117 0.175177 10.08 60.98
GS FINANCE CORP 40057NJIN8 10/13/2022 10/10/2024 100.000 0.000 5.4633 0.151758 0.155835 0.160092 11.84 56.04
GS FINANCE CORP 40057MGU7 07/05/2022 07/03/2025 100.000 0.000 4.2583 0.118286 0.120777 0.123348 20.82 43.93
GS FINANCE CORP 40057MGTO 07/05/2022 07/02/2026 100.000 0.000 4.5817 0.127269 0.130136 0.133118 22.40 47.38
GS FINANCE CORP 40057MY52 09/30/2022 04/01/2025 100.000 0.000 5.4825 0.152292 0.156490 0.160779 13.86 56.34
GS FINANCE CORP 40057M7A1 07/05/2022 07/06/2027 100.000 0.000 4.8200 0.133889 0.137134 0.140438 23.56 49.93
GS FINANCE CORP 40057NKD8 11/02/2022 10/31/2025 100.000 0.000 5.8608 0.162800 0.167518 0.172427 9.61 60.04
GS FINANCE CORP 40057NKCO 11/02/2022 10/31/2025 100.000 0.000 5.8608 0.162800 0.167518 0.172427 9.61 60.04
GS FINANCE CORP 40057NKN6 10/26/2022 10/26/2027 100.000 0.000 6.3400 0.176111 0.181694 0.187454 11.45 65.14

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for

Issue Total Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
& Rate /1722t 5092 1st | 2022 2nd | 2022 3rd | 2023 2nd | 2023 3rd 2022 2023
Period Period 2023 1st Period Period
GS FINANCE CORP 40057NKM8 10/24/2022 10/27/2025 100.000 0.000 6.0100 0.166944 0.167028 0.172047 0.177217 11.19 61.69
GS FINANCE CORP 40057NKLO 10/24/2022 10/26/2027 100.000 0.000 6.3300 0.175833 0.175895 0.181462 0.187206 11.78 65.06
GS FINANCE CORP 36264U348 11/21/2022 12/04/2024 100.000 0.000 5.4000 0.150000 0.150292 0.154350 0.158518 6.01 55.06
GS FINANCE CORP 40057MHF9 07/01/2022 07/26/2023 100.000 0.000 2.3600 0.065556 0.065663 0.066438 11.82 13.60
GS FINANCE CORP 40057LVES8 05/31/2022 05/31/2028 100.000 0.000 4.2300 0.117500 0.119985 0.122523 0.125114 24.87 43.81
GS FINANCE CORP 40057NKJ5 10/19/2022 10/17/2025 100.000 0.000 5.8708 0.163078 0.167812 0.172738 11.74 60.27
GS FINANCE CORP 40057NL70 10/12/2022 10/09/2025 100.000 0.000 5.4450 0.151250 0.155299 0.159527 11.95 55.86
GS FINANCE CORP 40057MYTO 09/30/2022 10/02/2025 100.000 0.000 5.5800 0.155000 0.155048 0.159374 0.163820 14.11 57.38
GS FINANCE CORP 40057MZ51 09/30/2022 10/01/2026 100.000 0.000 5.7650 0.160139 0.164781 0.169530 14.57 59.33
GS FINANCE CORP 40057NL54 10/17/2022 10/17/2024 100.000 0.000 5.5450 0.154028 0.158298 0.162687 11.40 56.86
GS FINANCE CORP 40057NL39 10/18/2022 10/18/2023 100.000 0.000 5.6300 0.156389 0.160791 11.42 45.68
GS FINANCE CORP 40057NL21 11/04/2022 11/07/2023 100.000 0.000 5.9800 0.166111 0.166194 0.171163 9.47 51.75
GS FINANCE CORP 40057NKP1 10/26/2022 10/24/2025 100.000 0.000 5.9983 0.166619 0.171561 0.176706 10.83 61.55
GS FINANCE CORP 40057LVW8 05/31/2022 02/28/2025 100.000 0.000 3.3333 0.092592 0.093346 0.094902 0.096484 19.63 34.27
GS FINANCE CORP 3626EQ876 07/22/2022 08/03/2029 100.000 0.000 4.4400 0.123333 0.123501 0.126242 0.129045 19.63 45.77
GS FINANCE CORP 40057LVX6 05/31/2022 06/11/2029 100.000 0.000 4.4800 0.124444 0.124615 0.127406 0.130260 0.133178 26.35 46.50
GS FINANCE CORP 40057MYY9 09/30/2022 10/12/2029 100.000 0.000 6.0800 0.168889 0.169231 0.174376 0.179677 15.40 62.67
GS FINANCE CORP 40057NKZ9 10/14/2022 04/15/2024 100.000 0.000 5.4650 0.151806 0.155977 0.160239 11.69 56.04
GS FINANCE CORP 40057LVVO 05/31/2022 05/29/2026 100.000 0.000 3.9700 0.110278 0.112455 0.114687 0.116963 23.34 41.03
GS FINANCE CORP 40057MYX1 09/30/2022 10/12/2029 100.000 0.000 6.0800 0.168889 0.169231 0.174376 0.179677 15.40 62.67
GS FINANCE CORP 40057MYV5 09/30/2022 04/02/2027 100.000 0.000 5.8575 0.162708 0.162761 0.167528 0.172435 14.81 60.31
GS FINANCE CORP 40057MYW3 09/30/2022 10/02/2025 100.000 0.000 5.5800 0.155000 0.155048 0.159374 0.163820 14.11 57.38
GS FINANCE CORP 40057MZ69 09/30/2022 10/12/2029 100.000 0.000 6.0800 0.168889 0.169231 0.174376 0.179677 15.40 62.67
GS FINANCE CORP 40057MYU7 09/30/2022 09/30/2027 100.000 0.000 5.9500 0.165278 0.170195 0.175258 15.04 61.29
GS FINANCE CORP 40057LWC1 05/31/2022 05/28/2027 100.000 0.000 4.2100 0.116944 0.119379 0.121892 0.124458 24.76 43.60
GS FINANCE CORP 40057NLF2 10/26/2022 10/24/2024 100.000 0.000 5.8583 0.162731 0.167444 0.172349 10.58 60.08
GS FINANCE CORP 40057NLA3 10/26/2022 10/24/2025 100.000 0.000 5.9983 0.166619 0.171561 0.176706 10.83 61.55
GS FINANCE CORP 40057NLPO 10/24/2022 10/24/2024 100.000 0.000 5.8900 0.163611 0.168429 0.173390 10.96 60.42
GS FINANCE CORP 40057MZL6 10/05/2022 10/07/2025 100.000 0.000 5.5300 0.153611 0.153658 0.157907 0.162273 13.21 56.81
GS FINANCE CORP 40057MZH5 10/04/2022 10/02/2025 100.000 0.000 5.5179 0.153275 0.157457 0.161801 13.33 56.69
GS FINANCE CORP 40057LWE7 05/31/2022 06/11/2029 100.000 0.000 4.4800 0.124444 0.124615 0.127406 0.130260 0.133178 26.35 46.50
GS FINANCE CORP 40057NLH8 10/26/2022 11/04/2027 100.000 0.000 6.3400 0.176111 0.176359 0.181950 0.187718 11.46 65.14
GS FINANCE CORP 40057LWD9 05/31/2022 02/28/2025 100.000 0.000 3.3333 0.092592 0.093346 0.094902 0.096484 19.63 34.27
GS FINANCE CORP 40057LX48 05/31/2022 05/29/2026 100.000 0.000 3.9700 0.110278 0.112455 0.114687 0.116963 23.34 41.03
GS FINANCE CORP 40057NLT2 10/19/2022 10/21/2025 100.000 0.000 5.8800 0.163333 0.163387 0.168190 0.173135 11.76 60.37
GS FINANCE CORP 40057NM46 10/18/2022 04/17/2025 100.000 0.000 5.7546 0.159850 0.164424 0.169155 11.67 59.06
GS FINANCE CORP 40057MJ91 07/06/2022 07/03/2025 100.000 0.000 4.1611 0.115586 0.117951 0.120405 20.23 42.89
GS FINANCE CORP 40057NLZ8 10/25/2022 10/23/2025 100.000 0.000 6.0783 0.168842 0.173916 0.179202 11.14 62.40
GS FINANCE CORP 40057LX55 05/31/2022 06/11/2029 100.000 0.000 4.4800 0.124444 0.124615 0.127406 0.130260 0.133178 26.35 46.50
GS FINANCE CORP 40057MZX0 09/07/2022 09/05/2025 100.000 0.000 4.5306 0.125850 0.128669 0.131584 14.35 46.48
GS FINANCE CORP 40057LXD8 05/18/2022 05/27/2027 100.000 0.000 4.2400 0.117778 0.117903 0.120402 0.122955 0.125561 26.38 43.98
GS FINANCE CORP 40057LXCO 05/18/2022 05/27/2027 100.000 0.000 4.2400 0.117778 0.117903 0.120402 0.122955 0.125561 26.38 43.98
GS FINANCE CORP 40057NMF1 11/03/2022 11/05/2024 100.000 0.000 5.9350 0.164861 0.164915 0.169809 0.174848 9.56 60.81
GS FINANCE CORP 40057MJA8 07/06/2022 07/05/2024 100.000 0.000 2.7344 0.075956 0.076988 0.078041 13.29 27.90
GS FINANCE CORP 40057NMP9 10/31/2022 11/02/2027 100.000 0.000 6.1000 0.169444 0.169502 0.174672 0.179999 10.34 62.57
GS FINANCE CORP 40057MIM2 08/02/2022 02/02/2026 100.000 0.000 4.0550 0.112639 0.114923 0.117253 16.78 41.65
GS FINANCE CORP 40057NML8 10/26/2022 10/26/2027 100.000 0.000 6.3500 0.176389 0.181989 0.187767 11.47 65.25
GS FINANCE CORP 40057LXH9 05/06/2022 05/06/2027 100.000 0.000 4.4200 0.122778 0.125491 0.128265 0.131099 29.00 45.98
GS FINANCE CORP 40057LXG1 05/06/2022 05/06/2027 100.000 0.000 4.4200 0.122778 0.125491 0.128265 0.131099 29.00 45.98

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for

Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date ;’ifzg Stated Yield (;rIODtatlo Calendar vear
o Interest 1/1/22
Rate 2022_lst 2022_2nd 2022 3rd 2023_2nd 2023_3rd 2022 2023
Period Period 2023 1st Period Period
GS FINANCE CORP 40057LXF3 05/06/2022 05/06/2027 100.000 0.000 4.4200 0.122778; 0.125491: 0.128265: 0.131099 29.00 45.98
GS FINANCE CORP 362630330 06/03/2022 06/05/2028 100.000 0.000 4.1900 0.116389; 0.116416: 0.118855: 0.121345: 0.123887 24.28 43.37
GS FINANCE CORP 40057NN86 10/17/2022 10/16/2023 100.000 0.000 5.4100 0.150278; 0.154320 11.12 43.56
GS FINANCE CORP 40057LY21 05/24/2022 06/03/2027 100.000 0.000 4.4500 0.123611; 0.123749; 0.126502i 0.129317: 0.132194 26.93 46.21
GS FINANCE CORP 40057NNC7 10/19/2022 10/17/2025 100.000 0.000 5.8708 0.163078: 0.167812; 0.172738 11.74 60.27
GS FINANCE CORP 40057LXZ9 05/24/2022 06/03/2025 100.000 0.000 4.0100 0.111389; 0.111501; 0.113736i 0.116017: 0.118343 24.26 41.48
GS FINANCE CORP 40057P2A9 12/06/2022 12/06/2027 100.000 0.000 5.2000 0.144444; 0.148200; 0.152053 3.61 52.87
GS FINANCE CORP 40057LXW6 06/03/2022 06/09/2025 100.000 0.000 3.6500 0.101389; 0.101451; 0.103302; 0.105187: 0.107107 21.14 37.61
GS FINANCE CORP 40057LYGO 05/18/2022 05/29/2029 100.000 0.000 4.5000 0.125000: 0.125172: 0.127988: 0.130868: 0.133813 28.00 46.78
GS FINANCE CORP 40057MKG3 07/29/2022 08/09/2029 100.000 0.000 4.6900 0.130278: 0.130448: 0.133506: 0.136637 19.83 48.39
GS FINANCE CORP 40057MKH1 07/29/2022 05/01/2025 100.000 0.000 3.8500 0.106944: 0.107997 0.110076: 0.112195 16.32 39.50
GS FINANCE CORP 40057MKF5 07/29/2022 05/01/2025 100.000 0.000 3.8500 0.106944: 0.107997: 0.110076: 0.112195 16.32 39.50
GS FINANCE CORP 40057NNJ2 10/25/2022 10/24/2024 100.000 0.000 5.9383 0.164953: 0.169823: 0.174866 10.89 60.92
GS FINANCE CORP 40057MKE8 07/29/2022 08/09/2029 100.000 0.000 4.6900 0.130278: 0.130448: 0.133506: 0.136637 19.83 48.39
GS FINANCE CORP 40057P2K7 11/28/2022 11/30/2027 100.000 0.000 5.4600 0.151667; 0.151713; 0.155854: 0.160109 5.01 55.62
GS FINANCE CORP 40057MKDO 07/29/2022 07/29/2027 100.000 0.000 4.5300 0.125833: 0.128683: 0.131598 19.13 46.69
GS FINANCE CORP 40057LYB1 05/12/2022 05/13/2027 100.000 0.000 4.4000 0.122222 0.124926 0.127674 0.130483 28.12 45.73
GS FINANCE CORP 40057NNE3 10/24/2022 10/24/2024 100.000 0.000 5.8900 0.163611; 0.168429: 0.173390 10.96 60.42
GS FINANCE CORP 40057NNS2 10/28/2022 10/30/2024 100.000 0.000 5.8050 0.161250: 0.161302: 0.165984: 0.170801 10.16 59.49
GS FINANCE CORP 40057P2T8 12/02/2022 12/06/2027 100.000 0.000 5.4700 0.151944: 0.152037; 0.156195: 0.160467 4.41 55.69
GS FINANCE CORP 40057NNQ6 10/24/2022 10/24/2024 100.000 0.000 5.8900 0.163611: 0.168429: 0.173390 10.96 60.42
GS FINANCE CORP 40057NNP8 11/02/2022 11/02/2027 100.000 0.000 6.0900 0.169167; 0.174318: 0.179626 9.98 62.44
GS FINANCE CORP 40057LYJ4 05/18/2022 05/18/2027 100.000 0.000 4.2400 0.117778; 0.120275{ 0.122824} 0.125428 26.37 43.98
GS FINANCE CORP 40057P2Q4 12/02/2022 12/04/2024 100.000 0.000 5.3900 0.149722: 0.149767: 0.153803: 0.157948 4.34 54.86
GS FINANCE CORP 40057LYW5 05/17/2022 05/14/2024 100.000 0.000 2.4800 0.068889: 0.069729i 0.070594: 0.071469 15.47 25.34
GS FINANCE CORP 362630223 05/13/2022 09/15/2027 100.000 0.000 4.4517 0.123658: 0.125524: 0.128318: 0.131174 28.39 46.29
GS FINANCE CORP 40057MKW8 07/29/2022 07/30/2026 100.000 0.000 4.3650 0.121250; 0.123911; 0.126615 18.43 4494
GS FINANCE CORP 40057NNZ6 11/02/2022 05/02/2024 100.000 0.000 5.8750 0.163194: 0.167988: 0.172923 9.63 60.19
GS FINANCE CORP 40057ML56 07/26/2022 07/24/2025 100.000 0.000 4.1611 0.115586: 0.117964; 0.120419 17.92 42.80
GS FINANCE CORP 40057NNW3 11/02/2022 11/04/2025 100.000 0.000 5.8600 0.162778: 0.162831: 0.167602i 0.172512 9.61 60.03
GS FINANCE CORP 40057MKS7 08/03/2022 08/05/2025 100.000 0.000 3.9700 0.110278: 0.110302; 0.112492: 0.114725 16.32 40.75
GS FINANCE CORP 40057LYY1 05/25/2022 05/23/2025 100.000 0.000 3.7528 0.104244; 0.106179; 0.108171i 0.110201 22.59 38.74
GS FINANCE CORP 40057MLK3 07/29/2022 07/30/2026 100.000 0.000 4.3650 0.121250; 0.123911; 0.126615 18.43 44.94
GS FINANCE CORP 40057LZH7 05/25/2022 05/25/2027 100.000 0.000 4.3500 0.120833; 0.123461; 0.126147: 0.128890 26.19 45.12
GS FINANCE CORP 40057MLG2 07/29/2022 07/31/2025 100.000 0.000 4.2000 0.116667; 0.116680: 0.119131i 0.121632 17.74 43.19
GS FINANCE CORP 40057LZE4 06/03/2022 06/05/2025 100.000 0.000 3.6500 0.101389; 0.101409; 0.103260: 0.105145: 0.107064 21.14 37.61
GS FINANCE CORP 40057LZB0 06/03/2022 06/05/2025 100.000 0.000 3.6500 0.101389; 0.101409i 0.103260: 0.105145; 0.107064 21.14 37.61
GS FINANCE CORP 362630181 05/18/2022 06/05/2029 100.000 0.000 4.5000 0.125000: 0.125266: 0.128084: 0.130966: 0.133913 28.00 46.78
GS FINANCE CORP 40057MLM9 07/29/2022 07/31/2028 100.000 0.000 4.6100 0.128056: 0.128072; 0.131024: 0.134044 19.47 47 .54
GS FINANCE CORP 40057MLN7 07/15/2022 07/15/2027 100.000 0.000 4.6700 0.129722¢ 0.132751; 0.135851 21.53 48.26
GS FINANCE CORP 40057MLL1 07/29/2022 08/09/2029 100.000 0.000 4.6900 0.130278: 0.130448: 0.133506: 0.136637 19.83 48.39
GS Fin Corp Medium Term 40057KY31 02/28/2022 03/12/2029 100.000 0.000 3.2400 0.090000: 0.090114: 0.091574: 0.093057: 0.094565 27.46 33.56
GS Fin Corp Medium Term 36255H2A5 06/22/2018 06/23/2025 100.000 0.500 4.0576: 151.01: 0.127643; 0.129951: 0.132306; 0.134708: 0.137159 46.40 48.10
GS FINANCE CORP 362630496 06/21/2022 07/05/2029 100.000 0.000 5.1100 0.141944; 0.142227: 0.145860: 0.149587 27.02 53.15
GS FINANCE CORP 362630660 06/15/2022 06/13/2025 100.000 0.000 4.1319 0.114775; 0.117120:; 0.119539: 0.122009 22.54 42.69
GS FINANCE CORP 362630678 06/15/2022 06/15/2026 100.000 0.000 4.4440 0.123444% 0.126187; 0.128991: 0.131857 24.24 46.02
GS FINANCE CORP 40057MAL3 06/30/2022 07/02/2026 100.000 0.000 4.6500 0.129167; 0.129200i 0.132204: 0.135278 23.39 48.14
GS FINANCE CORP 40057MAK5 06/30/2022 07/02/2025 100.000 0.000 4.4500 0.123611; 0.123642; 0.126393: 0.129205 22.38 46.00
GS FINANCE CORP 40057MAP4 06/30/2022 06/30/2028 100.000 0.000 4.9300 0.136944: 0.140320: 0.143779i 0.147323 24.79 51.14

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40057MB81 06/30/2022 07/12/2029 100.000 0.000 5.0100 0.139167 0.139399 0.142891 0.146470 25.23 52.01
GS FINANCE CORP 40057MBF5 06/30/2022 07/12/2029 100.000 0.000 5.0100 0.139167 0.139399 0.142891 0.146470 25.23 52.01
GS FINANCE CORP 40057MC49 06/23/2022 06/22/2027 100.000 0.000 4.8529 0.134803 0.138056 0.141405 0.144837 25.37 50.36
GS FINANCE CORP 40057MCN7 06/21/2022 06/22/2027 100.000 0.000 4.9100 0.136389 0.139756 0.143187 0.146702 25.94 50.99
GS FINANCE CORP 40057MCV9 06/21/2022 06/18/2027 100.000 0.000 4.8917 0.135881 0.139149 0.142552 0.146039 25.86 50.80
GS FINANCE CORP 40057MCR8 06/15/2022 06/15/2027 100.000 0.000 4.6300 0.128611 0.131588 0.134635 0.137752 25.26 48.02
GS FINANCE CORP 40057MCZ0 06/21/2022 08/08/2024 100.000 0.000 4.2600 0.118333 0.118991 0.121526 0.124114 22.58 44 .03
GS FINANCE CORP 40057MDN6 06/23/2022 06/21/2024 100.000 0.000 2.8494 0.079150 0.080265 0.081409 0.082568 14.89 29.12
GS FINANCE CORP 40057ME54 06/15/2022 12/15/2025 100.000 0.000 4.3450 0.120694 0.123317 0.125996 0.128733 23.70 44 .96
GS FINANCE CORP 40057MED7 06/23/2022 12/20/2024 100.000 0.000 3.5928 0.099800 0.101563 0.103387 0.105245 18.78 36.93
GS FINANCE CORP 40057MEC9 06/23/2022 06/20/2024 100.000 0.000 2.8494 0.079150 0.080259 0.081402 0.082562 14.89 29.12
GS FINANCE CORP 40057MEB1 06/23/2022 12/20/2023 100.000 0.000 2.1061 0.058503 0.059109 0.059731 11.01 20.74
GS FINANCE CORP 40057MFD6 06/24/2022 06/28/2027 100.000 0.000 4.8700 0.135278 0.135351 0.138647 0.142023 0.145481 25.32 50.54
GS FINANCE CORP 40057MFKO 06/21/2022 06/20/2025 100.000 0.000 4.3458 0.120717 0.123325 0.126005 0.128743 22.96 44 .94
GS FINANCE CORP 40057M5U9 06/21/2022 06/23/2025 100.000 0.000 4.4700 0.124167 0.124198 0.126973 0.129811 0.132712 23.62 46.27
GS FINANCE CORP 40057MGFO 06/23/2022 06/22/2027 100.000 0.000 4.8529 0.134803 0.138056 0.141405 0.144837 25.37 50.36
GS FINANCE CORP 40057MGC7 06/27/2022 06/29/2026 100.000 0.000 4.5800 0.127222 0.127255 0.130169 0.133150 0.136199 23.42 47.41
GS FINANCE CORP 40057MGM5 06/27/2022 06/25/2026 100.000 0.000 4.5617 0.126714 0.129572 0.132527 0.135550 23.33 47.21
GS FINANCE CORP 40057MGV5 06/30/2022 07/01/2027 100.000 0.000 4.8500 0.138007 0.138007 0.144782 24.38 50.29
GS FINANCE CORP 40057M6Z27 06/23/2022 06/23/2026 100.000 0.000 4.6650 0.129583 0.132606 0.135699 0.138864 24.39 48.34
GS FINANCE CORP 40057M6Y0 06/23/2022 06/23/2028 100.000 0.000 4.9550 0.137639 0.141049 0.144543 0.148124 25.90 51.46
GS FINANCE CORP 40057M7H6 06/30/2022 07/02/2026 100.000 0.000 4.6500 0.129167 0.129200 0.132204 0.135278 23.39 48.14
GS FINANCE CORP 40057M7G8 06/30/2022 04/01/2025 100.000 0.000 4.0792 0.113311 0.114479 0.116814 0.119197 20.61 42.06
GS FINANCE CORP 40057M7FO0 06/30/2022 07/12/2029 100.000 0.000 5.0100 0.139167 0.139399 0.142891 0.146470 25.23 52.01
GS FINANCE CORP 40057M7E3 06/30/2022 07/01/2027 100.000 0.000 4.8500 0.138007 0.138007 0.144782 24.38 50.29
GS FINANCE CORP 40057MHR3 06/30/2022 07/02/2024 100.000 0.000 2.9667 0.082408 0.082422 0.083645 0.084885 14.92 30.33
GS FINANCE CORP 40057M7K9 06/30/2022 07/12/2029 100.000 0.000 5.0100 0.139167 0.139399 0.142891 0.146470 25.23 52.01
GS FINANCE CORP 40057M7J2 06/30/2022 04/01/2025 100.000 0.000 4.0792 0.113311 0.114479 0.116814 0.119197 20.61 42.06
GS FINANCE CORP 40057MHZ5 06/29/2022 06/27/2025 100.000 0.000 4.2583 0.118286 0.120777 0.123348 0.125974 21.54 43.96
GS FINANCE CORP 40057MJID2 07/01/2022 07/01/2027 100.000 0.000 4.8900 0.139154 0.139154 0.146042 24.45 50.71
GS FINANCE CORP 40055QCU4 06/29/2018 07/11/2025 100.000 0.000 4.0800 152.13 0.128108 0.130721 0.133388 0.136109 0.138886 47.49 49.44
GS FINANCE CORP 40054K7H3 04/29/2016 04/29/2022 100.000 0.000 2.6000 157.83 0.083247 9.82

GS FINANCE CORP 40056EKL1 12/27/2018 09/26/2023 100.000 0.000 4.3301 137.81 0.135310 0.138239 0.141232 0.144290 49.80 37.98
GS FINANCE CORP 40055QU83 08/30/2018 0370372022 100.000 0.000 3.4200 119.82 0.105204 6.52

GS FINANCE CORP 36257W517 08/14/2019 08/12/2022 100.000 0.000 2.2407 54.49 0.065070 0.065799 14.51

GS FINANCE CORP 40054K7K6 04/29/2016 04/30/2026 100.000 0.000 3.2999 204.04 0.109753 0.111564 0.113404 0.115276 0.117178 40.06 41.39
GS FINANCE CORP 40055A4D6 11/30/2017 12/13/2027 100.000 0.000 3.3000 143.12 0.104613 0.106339 0.108094 0.109878 0.111691 38.03 39.30
GS FINANCE CORP 40055QCS9 06/29/2018 03/31/2025 100.000 0.000 4.0414 150.69 0.127870 0.130454 0.133090 0.135779 0.138523 46.97 48.89
GS FINANCE CORP 36254F582 02/05/2018 02/05/2025 100.000 0.000 3.4781 144 .19 0.109008 0.110904 0.112832 0.114794 0.116791 40.14 41.55
GS FINANCE CORP 40054K7J9 04/29/2016 05/01/2024 100.000 0.000 3.0000 184.04 0.098180 0.099653 0.101147 0.102665 0.104205 35.79 36.87
GS FINANCE CORP 40055Q2R2 05/04/2018 05/02/2024 100.000 1.450 3.8675 147.59 0.117867 0.118588 0.120882 0.121661 0.124014 42.74 43.84
GS FINANCE CORP 40055A4B0 11/27/2017 05/27/2025 100.000 0.000 3.1501 136.54 0.099156 0.100717 0.102304 0.103915 0.105552 36.08 37.23
GS FINANCE CORP 40054KYH3 03/31/2017 03/31/2023 100.000 1.250 2.9099 143.38 0.087230 0.087994 0.088769 31.68 7.90
GS FINANCE CORP 40057HNH9 06/30/2021 06/30/2031 100.000 VARIES 2.3198 11.66 0.063817 0.063188 0.062551 0.061906 0.062102 22.86 22.40
GS FINANCE CORP 40055Q2P6 05/25/2018 05/30/2023 100.000 0.000 3.7700 143.95 0.119408 0.121659 0.123952 43.53 18.47
GS FINANCE CORP 40054K7D2 04/29/2016 05/01/2023 100.000 0.000 2.8501 174.16 0.092519 0.093838 0.095175 33.70 11.42
GS FINANCE CORP 40055A4C8 11/30/2017 12/12/2024 100.000 0.000 2.9999 129.40 0.093965 0.095375 0.096805 0.098257 0.099731 34.14 35.17
GS FINANCE CORP 40055QCNO 06/29/2018 12/31/2025 100.000 0.000 4.1267 153.95 0.132264 0.134993 0.137779 0.140622 0.143523 48.11 50.12
GS FINANCE CORP 40054KYJ9 03/31/2017 03/31/2025 100.000 0.000 3.2999 168.35 0.106211 0.107963 0.109745 0.111555 0.113396 38.87 40.17

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual
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GS FINANCE CORP 40056XSK3 12/27/2019 01/08/2027 100.000 0.000 2.7200 55.85 0.078747 0.079818 0.080904 0.082004 0.083119 28.91 29.71
GS FINANCE CORP 40054LKV5 07/28/2017 07/28/2025 100.000 0.000 3.1002 145.85 0.097392 0.098902 0.100435 0.101991 0.103572 35.80 36.92
GS FINANCE CORP 40055AVQ7 04/30/2018 01/30/2025 100.000 0.000 4.0014 156.56 0.126429 0.128958 0.131538 0.134170 0.136854 46.74 48.63
GS FINANCE CORP 40055AVR5 04/30/2018 10/30/2025 100.000 0.000 4.0867 160.08 0.130785 0.133458 0.136185 0.138967 0.141807 47.89 49.87
GS FINANCE CORP 40055AW37 04/27/2018 04/29/2026 100.000 0.000 4.0867 160.48 0.130815 0.133488 0.136215 0.138999 0.141839 47.91 49.89
GS FINANCE CORP 40054KHRO 08/24/2016 08/24/2026 100.000 0.000 2.8998 166.64 0.093021 0.094370 0.095738 0.097126 0.098534 34.08 35.07
GS FINANCE CORP 36262Y227 02/16/2022 03/05/2029 100.000 0.000 3.0267 0.084076 0.084210 0.085485 0.086778 0.088092 26.67 31.31
GS FINANCE CORP 40057F7J37 01/29/2021 01/29/2036 100.000 VARIES 2.3898 21.91 0.065518 0.064641 0.063146 0.061846 0.060810 23.07 22.14
GS FINANCE CORP 40055A4K0 11/27/2017 11/24/2025 100.000 0.000 3.2000 138.84 0.100898 0.102513 0.104153 0.105819 0.107512 36.73 37.92
GS FINANCE CORP 40055AVN4 04/30/2018 01/30/2023 100.000 0.000 3.6788 143.20 0.115047 0.117163 0.119318 42.44 3.46
GS FINANCE CORP 40054LKQ6 07/31/2017 07/26/2023 100.000 1.250 2.7589 125.64 0.081464 0.082109 0.082763 0.083425 29.64 17.09
GS FINANCE CORP 40055Q2X9 05/17/2018 05/29/2025 100.000 0.000 3.9900 153.90 0.127439 0.129982 0.132575 0.135220 0.137917 46.50 48.37
GS FINANCE CORP 40054K7L4 04/28/2016 04/30/2024 100.000 0.000 3.0000 184.14 0.098180 0.099653 0.101147 0.102665 0.104205 35.79 36.87
GS FINANCE CORP 40055QCV2 06/29/2018 06/29/2023 100.000 0.000 3.7700 139.89 0.119347 0.121596 0.123888 43.38 22.05
GS FINANCE CORP 40056EKM9 12/27/2018 09/25/2025 100.000 0.000 4.5267 144 .43 0.142188 0.145406 0.148697 0.152063 0.155505 52.39 54.79
GS FINANCE CORP 40055QCW0 06/29/2018 06/29/2023 100.000 0.000 3.7700 139.89 0.119347 0.121596 0.123888 43.38 22.05
GS FINANCE CORP 40057KWY5 02/28/2022 08/28/2029 100.000 0.000 3.2767 0.091020 0.092511 0.094026 0.095567 27.76 33.95
GS FINANCE CORP 40056XSF4 12/27/2019 06/26/2025 100.000 0.000 2.5775 52.86 0.075355 0.076327 0.077310 0.078307 0.079316 27.31 28.02
GS FINANCE CORP 40056EKN7 12/27/2018 06/25/2026 100.000 0.000 4.5781 146.04 0.145631 0.148964 0.152374 0.155862 0.159430 53.07 55.52
GS FINANCE CORP 40057FYJ7 04/21/2021 07/21/2028 100.000 0.000 2.0792 14.49 0.058057 0.058660 0.059270 0.059886 0.060509 21.20 21.65
GS FINANCE CORP 40055Q2V3 05/25/2018 05/28/2025 100.000 0.000 4.0600 155.73 0.129857 0.132493 0.135183 0.137927 0.140727 47 .40 49.34
GS FINANCE CORP 40056XT48 01/03/2020 01/05/2023 100.000 0.000 2.2302 45.23 0.064052 0.064766 0.065489 23.44 0.26
GS FINANCE CORP 40054CAD6 01/29/2016 07/31/2024 100.000 0.000 3.3498 217.56 0.111724 0.113595 0.115497 0.117432 0.119399 41.13 42.52
GS FINANCE CORP 40056YET7 03/04/2020 09/03/2024 100.000 0.000 1.7759 32.80 0.050654 0.051103 0.051557 0.052015 0.052477 18.42 18.75
GS FINANCE CORP 40055Q3E0 05/30/2018 03/01/2023 100.000 0.000 3.6601 138.99 0.114404 0.116497 0.118629 42.07 7.12
GS FINANCE CORP 40056XSQ0 12/27/2019 01/09/2030 100.000 0.000 2.8800 59.20 0.083587 0.084790 0.086011 0.087250 0.088506 30.72 31.62
GS FINANCE CORP 40054CAF1 01/29/2016 01/29/2024 100.000 0.000 3.0501 196.36 0.100075 0.101601 0.103150 0.104723 0.106321 36.77 37.90
GS FINANCE CORP 40055Q3C4 05/30/2018 02/27/2025 100.000 0.000 3.9600 151.09 0.124916 0.127389 0.129911 0.132484 0.135107 46.03 47.88
GS FINANCE CORP 40056YVU5 03/24/2020 03/23/2023 100.000 0.000 3.9958 72.57 0.117767 0.120120 0.122520 43.29 10.05
GS FINANCE CORP 40056XT30 01/03/2020 01/05/2023 100.000 0.000 2.2302 45.23 0.064052 0.064766 0.065489 23.44 0.26
GS FINANCE CORP 40054CAE4 01/29/2016 01/29/2026 100.000 0.000 3.6001 235.32 0.121685 0.123876 0.126106 0.128375 0.130686 44 .87 46.50
GS FINANCE CORP 40055AF51 01/31/2018 02/11/2028 100.000 0.000 3.6599 152.80 0.115554 0.117669 0.119822 0.122015 0.124247 42.58 44 .15
GS FINANCE CORP 40056XSP2 12/27/2019 01/08/2027 100.000 0.000 2.7200 55.85 0.078747 0.079818 0.080904 0.082004 0.083119 28.91 29.71
GS FINANCE CORP 40055AW45 04/27/2018 04/29/2024 100.000 0.000 3.8501 150.61 0.122243 0.124596 0.126995 0.129439 0.131931 44.73 46.46
GS FINANCE CORP 40055AW52 04/30/2018 10/31/2023 100.000 0.000 3.7750 147.14 0.119524 0.121780 0.124079 0.126421 43.71 37.52
GS FINANCE CORP 40054CABO 12/31/2015 01/03/2023 100.000 0.000 2.7988 181.57 0.090608 0.091876 0.093162 33.30 0.19
GS FINANCE CORP 40055AES2 01/29/2018 02/07/2025 100.000 0.000 3.4299 142.73 0.107400 0.109242 0.111115 0.113021 0.114959 39.53 40.90
GS FINANCE CORP 40054CAM6 01/28/2016 07/28/2023 100.000 0.000 2.9500 189.49 0.096265 0.097685 0.099126 0.100588 35.35 20.78
GS FINANCE CORP 40055Q3M2 05/30/2018 06/10/2025 100.000 0.000 4.0101 153.05 0.128139 0.130708 0.133329 0.136002 0.138729 46.70 48.59
GS FINANCE CORP 40055QUP5 09/19/2018 09/30/2025 100.000 0.000 4.0500 140.77 0.127036 0.129608 0.132233 0.134911 0.137643 46.67 48.58
GS FINANCE CORP 40055AWC7 05/07/2018 05/16/2023 100.000 0.000 3.7100 143.64 0.117314 0.119490 0.121706 42.82 16.43
GS FINANCE CORP 40057FZC1 04/28/2021 04/28/2031 100.000 VARIES 2.4400 16.44 0.067248 0.066713 0.066171 0.065623 0.065655 24.05 23.69
GS FINANCE CORP 40055QUQ3 09/19/2018 09/30/2025 100.000 0.000 4.0500 140.77 0.127036 0.129608 0.132233 0.134911 0.137643 46.67 48.58
GS FINANCE CORP 40054LLF9 07/28/2017 07/30/2024 100.000 0.000 2.9497 138.36 0.092132 0.093491 0.094870 0.096269 0.097689 33.83 34.83
GS FINANCE CORP 40055AWD5 04/30/2018 05/09/2028 100.000 0.000 4.3200 169.87 0.139513 0.142526 0.145605 0.148750 0.151963 51.08 53.31
GS FINANCE CORP 40054LLJ1 07/31/2017 08/09/2024 100.000 0.000 2.9498 138.18 0.092188 0.093547 0.094927 0.096327 0.097748 33.82 34.83
GS FINANCE CORP 40055Q3J9 05/30/2018 06/08/2028 100.000 0.000 4.3000 164.86 0.138755 0.141738 0.144786 0.147899 0.151079 50.63 52.83
GS FINANCE CORP 40055Q3K6 05/30/2018 06/10/2025 100.000 0.000 4.0101 153.05 0.128139 0.130708 0.133329 0.136002 0.138729 46.70 48.59
GS FINANCE CORP 40057CQ53 0970372020 09/06/2023 100.000 0.000 0.8300 11.06 0.023248 0.023345 0.023442 0.023539 8.41 5.76

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40055Q3H3 05/30/2018 06/10/2025 100.000 0.000 4.0101 153.05 0.128139 0.130708 0.133329 0.136002 0.138729 46.70 48.59
GS FINANCE CORP 40055Q3F7 05/30/2018 05/30/2028 100.000 0.000 4.3000 164.86 0.138623 0.141604 0.144648 0.147758 0.150935 50.63 52.83
GS FINANCE CORP 40055Q3G5 05/30/2018 06/10/2025 100.000 0.000 4.0101 153.05 0.128139 0.130708 0.133329 0.136002 0.138729 46.70 48.59
GS FINANCE CORP 40057KGHO 01/12/2022 01/12/2029 100.000 0.000 2.5499 0.070832 0.071735 0.072649 0.073576 24.87 26.30
GS FINANCE CORP 40057KXX6 02/28/2022 12/01/2025 100.000 0.000 2.7651 0.076808 0.077357 0.078426 0.079511 0.080610 23.42 28.49
GS FINANCE CORP 40055A5H6 12/26/2017 12/26/2024 100.000 0.000 3.0002 126.97 0.093880 0.095289 0.096718 0.098169 0.099641 34.06 35.09
GS FINANCE CORP 40057KXY4 02/28/2022 02/28/2029 100.000 0.000 3.2400 0.090000 0.091458 0.092939 0.094445 27.45 33.56
GS FINANCE CORP 40055QV90 09/28/2018 10/09/2025 100.000 0.000 4.1100 141.82 0.129147 0.131801 0.134510 0.137274 0.140095 47 .41 49.38
GS FINANCE CORP 40055Q3U4 05/30/2018 12/11/2025 100.000 0.000 4.0583 155.01 0.129914 0.132550 0.135240 0.137984 0.140784 47.35 49.29
GS FINANCE CORP 40056YFG4 03/04/2020 03/03/2023 100.000 0.000 1.5749 29.05 0.044786 0.045138 0.045494 16.27 2.82
GS FINANCE CORP 40055Q3V2 05/30/2018 06/12/2028 100.000 0.000 4.3000 164.86 0.138821 0.141806 0.144855 0.147969 0.151150 50.63 52.83
GS FINANCE CORP 40055Q3S9 05/30/2018 06/08/2028 100.000 0.000 4.3000 164.86 0.138755 0.141738 0.144786 0.147899 0.151079 50.63 52.83
GS FINANCE CORP 40055QDU3 06/29/2018 07/11/2028 100.000 0.000 4.3600 163.26 0.138042 0.141051 0.144126 0.147268 0.150479 51.27 53.53
GS FINANCE CORP 40057KXV0 02/28/2022 03/01/2029 100.000 0.000 3.2400 0.090024 0.091483 0.092965 0.094471 27.45 33.56
GS FINANCE CORP 40055QUW0 09/28/2018 10/09/2025 100.000 0.000 4.1100 141.82 0.129147 0.131801 0.134510 0.137274 0.140095 47 .41 49.38
GS FINANCE CORP 40055A5G8 12/26/2017 12/26/2024 100.000 0.000 3.0002 126.97 0.093880 0.095289 0.096718 0.098169 0.099641 34.06 35.09
GS FINANCE CORP 40057J3N4 08/31/2021 09/10/2031 100.000 0.000 2.2800 7.67 0.063373 0.064096 0.064826 0.065565 0.066313 23.11 23.64
GS FINANCE CORP 40057K6Q1 11/29/2021 11/30/2026 100.000 0.000 2.0600 1.83 0.057225 0.057814 0.058410 0.059012 0.059619 20.74 21.17
GS FINANCE CORP 36264H495 04/22/2022 05/03/2029 100.000 0.000 4.4749 0.124302 0.124472 0.127257 0.130104 0.133015 31.15 46.66
GS FINANCE CORP 40055QV58 09/04/2018 09/04/2025 100.000 0.000 3.9600 139.31 0.123732 0.126182 0.128680 0.131228 0.133826 45.56 47.39
GS FINANCE CORP 40057J3M6 08/31/2021 09/12/2028 100.000 0.000 1.9000 6.39 0.052813 0.053314 0.053821 0.054332 0.054848 19.21 19.58
GS FINANCE CORP 40055QE40 06/29/2018 12/29/2023 100.000 0.000 3.7950 140.87 0.120242 0.122524 0.124848 0.127217 43.71 45.12
GS FINANCE CORP 40055QUU4 09/28/2018 10/09/2025 100.000 0.000 4.1100 141.82 0.129147 0.131801 0.134510 0.137274 0.140095 47 .41 49.38
GS FINANCE CORP 40055Q3R1 05/30/2018 11/28/2025 100.000 0.000 4.0503 154.69 0.129433 0.132054 0.134728 0.137457 0.140240 47 .24 49.18
GS FINANCE CORP 40057KY23 02/28/2022 02/26/2027 100.000 0.000 2.9749 0.082637 0.083853 0.085100 0.086366 25.19 30.73
GS FINANCE CORP 40055Q3P5 05/30/2018 06/10/2025 100.000 0.000 4.0101 153.05 0.128139 0.130708 0.133329 0.136002 0.138729 46.70 48.59
GS FINANCE CORP 40055QVB5 09/04/2018 09/06/2023 100.000 0.000 3.6999 129.69 0.114749 0.116872 0.119034 0.121236 42.18 29.56
GS FINANCE CORP 40056XTK2 12/03/2019 12/03/2024 100.000 0.000 2.4500 51.91 0.071453 0.072328 0.073214 0.074111 0.075019 25.93 26.57
GS FINANCE CORP 40057J3Y0 08/31/2021 03/02/2028 100.000 0.000 1.7999 6.05 0.050004 0.050454 0.050908 0.051366 0.051828 18.19 18.52
GS FINANCE CORP 40056FP90 06/21/2019 06/23/2022 100.000 0.000 2.5898 67.21 0.076731 13.20

GS FINANCE CORP 40054KJ72 09/30/2016 10/02/2023 100.000 0.000 2.6002 145.37 0.082200 0.083269 0.084351 0.085448 29.98 23.06
GS FINANCE CORP 40057J3X2 08/31/2021 08/31/2028 100.000 0.000 1.9000 6.39 0.052777 0.053272 0.053784 0.054289 0.054811 19.21 19.58
GS FINANCE CORP 40057JDX1 09/30/2021 10/02/2029 100.000 0.000 2.0967 5.30 0.058248 0.058859 0.059476 0.060100 0.060730 21.19 21.64
GS FINANCE CORP 40055A5L7 12/26/2017 01/07/2025 100.000 0.000 2.9999 126.97 0.092570 0.093958 0.095368 0.096798 0.098250 34.06 35.09
GS FINANCE CORP 40055AWP8 05/03/2018 05/04/2023 100.000 0.000 3.6800 142.87 0.116150 0.118287 0.120463 42.44 14.82
GS FINANCE CORP 40055QUZ3 09/28/2018 10/09/2025 100.000 0.000 4.1100 141.82 0.129147 0.131801 0.134510 0.137274 0.140095 47 .41 49.38
GS FINANCE CORP 40056EM21 01/03/2019 01/03/2024 100.000 0.000 4.2400 133.87 0.130802 0.133575 0.136407 0.139299 0.142252 48.59 50.67
GS FINANCE CORP 40054LLU6 08/16/2017 08/26/2024 100.000 0.000 2.9499 136.72 0.092199 0.093559 0.094939 0.096339 0.097760 33.78 34.78
GS FINANCE CORP 40057KXZ1 02/28/2022 0370972029 100.000 0.000 3.2400 0.090000 0.090089 0.091548 0.093031 0.094539 27.46 33.56
GS FINANCE CORP 40057KHF3 12/27/2021 01/09/2029 100.000 0.000 2.2401 0.25 0.062224 0.062270 0.062968 0.063673 0.064386 22.54 23.04
GS FINANCE CORP 40056XCQ7 09/11/2019 03/10/2022 100.000 0.000 1.8400 43.14 0.053014 3.66

GS FINANCE CORP 40055A5W3 12/26/2017 12/26/2024 100.000 0.000 3.0002 126.97 0.093880 0.095289 0.096718 0.098169 0.099641 34.06 35.09
GS FINANCE CORP 40055A5T0 12/13/2017 12/23/2024 100.000 0.000 3.0499 130.43 0.095705 0.097165 0.098646 0.100151 0.101678 34.74 35.81
GS FINANCE CORP 40055QEDO 07/05/2018 07/05/2023 100.000 0.000 3.7500 138.40 0.116450 0.118633 0.120858 0.123124 43.09 22.65
GS FINANCE CORP 40055QVC3 09/28/2018 10/10/2028 100.000 0.000 4.3700 151.34 0.138399 0.141423 0.144513 0.147670 0.150897 50.86 53.11
GS FINANCE CORP 40055AWU7 05/03/2018 05/04/2023 100.000 0.000 3.6800 142.87 0.116150 0.118287 0.120463 42.44 14.82
GS FINANCE CORP 40054KJG2 09/30/2016 10/12/2023 100.000 0.000 2.5000 139.43 0.078697 0.079681 0.080677 0.081685 28.66 22.85
GS FINANCE CORP 40057J34L7 08/25/2021 08/28/2028 100.000 0.000 1.8700 6.55 0.051953 0.052439 0.052929 0.053424 0.053924 18.91 19.27
GS FINANCE CORP 40057LKT7 03/30/2022 04/09/2029 100.000 0.000 3.8500 0.106945 0.107048 0.109109 0.111209 0.113350 29.18 40.01

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40057KYQO0 02/24/2022 02/27/2029 100.000 0.000 3.1601 0.087779 0.087802 0.089190 0.090599 0.092030 27.13 32.71
GS FINANCE CORP 40057KHP1 12/15/2021 12/21/2022 100.000 0.000 0.5363 0.24 0.014898 0.014938 5.22

GS FINANCE CORP 40054KJE7 09/30/2016 10/01/2026 100.000 0.000 3.0000 169.34 0.096721 0.098171 0.099644 0.101139 0.102656 35.34 36.41
GS FINANCE CORP 40057KYP2 02/24/2022 02/25/2027 100.000 0.000 2.9000 0.080562 0.081730 0.082916 0.084118 24.88 29.94
GS FINANCE CORP 40057LL33 03/30/2022 03/30/2026 100.000 0.000 3.5451 0.098475 0.100220 0.101997 0.103805 26.85 36.73
GS FINANCE CORP 40057LL25 03/31/2022 04/01/2027 100.000 0.000 3.6600 0.101676 0.103537 0.105432 0.107361 27.72 37.96
GS FINANCE CORP 40057E5Y9 06/03/2020 12/04/2024 100.000 0.000 1.7526 27.92 0.049976 0.050414 0.050856 0.051301 0.051751 18.09 18.41
GS FINANCE CORP 40054KJB3 09/30/2016 06/30/2022 100.000 0.000 2.1888 121.16 0.068162 12.20

GS FINANCE CORP 40054LME1 08/30/2017 08/28/2025 100.000 0.000 3.0491 140.24 0.095579 0.097036 0.098515 0.100017 0.101542 35.03 36.11
GS FINANCE CORP 40056XTW6 12/27/2019 12/28/2027 100.000 0.000 2.7733 56.96 0.081406 0.082535 0.083679 0.084840 0.086016 29.52 30.34
GS FINANCE CORP 40054KJD9 09/30/2016 10/02/2025 100.000 0.000 2.8001 157.30 0.089396 0.090648 0.091917 0.093204 0.094509 32.63 33.55
GS FINANCE CORP 40057KHK2 12/27/2021 12/28/2028 100.000 0.000 2.2401 0.25 0.062228 0.062925 0.063629 0.064342 0.065063 22.53 23.04
GS FINANCE CORP 40056YFZ2 02/28/2020 03/01/2028 100.000 0.000 2.3000 43.03 0.066130 0.066890 0.067659 0.068438 0.069225 24.13 24.69
GS FINANCE CORP 40054KJC1 09/30/2016 10/02/2023 100.000 0.000 2.5002 139.44 0.078649 0.079633 0.080628 0.081636 28.67 22.03
GS FINANCE CORP 40054LMF8 08/30/2017 08/30/2023 100.000 0.000 2.7001 123.35 0.083495 0.084610 0.085765 0.086910 30.54 20.71
GS FINANCE CORP 40055AGK7 02/16/2018 02/28/2025 100.000 0.000 3.6799 151.82 0.116277 0.118416 0.120595 0.122814 0.125074 42.78 44 .36
GS FINANCE CORP 40057Jw85 11/29/2021 05/27/2027 100.000 0.000 2.1329 1.90 0.059248 0.059873 0.060512 0.061157 0.061809 21.48 21.94
GS FINANCE CORP 40054LN34 08/31/2017 09/12/2024 100.000 0.000 2.8996 132.99 0.090463 0.091775 0.093105 0.094455 0.095825 33.09 34.06
GS FINANCE CORP 40055A6J1 12/27/2017 01/04/2028 100.000 0.000 3.2999 140.30 0.102857 0.104554 0.106279 0.108033 0.109815 37.94 39.20
GS FINANCE CORP 40057JW93 11/29/2021 11/29/2028 100.000 0.000 2.4100 2.14 0.066944 0.067750 0.068567 0.069393 0.070229 24.30 24.89
GS FINANCE CORP 40054LN26 08/31/2017 06/02/2023 100.000 0.000 2.6505 120.98 0.082356 0.083448 0.084554 29.91 12.77
GS FINANCE CORP 400573wW77 11/29/2021 11/29/2028 100.000 0.000 2.4100 2.14 0.066944 0.067750 0.068567 0.069393 0.070229 24.30 24.89
GS FINANCE CORP 40055AGL5 02/16/2018 02/28/2025 100.000 0.000 3.6799 151.82 0.116277 0.118416 0.120595 0.122814 0.125074 42.78 44 .36
GS FINANCE CORP 40057JF68 09/30/2021 10/02/2028 100.000 0.000 1.9700 4.98 0.054727 0.055267 0.055811 0.056361 0.056916 19.90 20.29
GS FINANCE CORP 40055A6K8 12/27/2017 01/08/2025 100.000 0.000 2.9998 126.87 0.092566 0.093954 0.095364 0.096794 0.098246 34.06 35.09
GS FINANCE CORP 40057JW69 11/29/2021 05/27/2027 100.000 0.000 2.1329 1.90 0.059248 0.059873 0.060512 0.061157 0.061809 21.48 21.94
GS FINANCE CORP 40054LN59 08/31/2017 09/12/2024 100.000 0.000 2.8996 132.99 0.090463 0.091775 0.093105 0.094455 0.095825 33.09 34.06
GS FINANCE CORP 40057JF50 09/30/2021 10/02/2028 100.000 0.000 1.9700 4.98 0.054727 0.055267 0.055811 0.056361 0.056916 19.90 20.29
GS FINANCE CORP 40057LKZ3 03/31/2022 03/31/2028 100.000 0.000 3.7350 0.103749 0.105686 0.107660 0.109671 28.29 38.76
GS FINANCE CORP 40055A6H5 12/27/2017 01/08/2025 100.000 0.000 2.9998 126.87 0.092566 0.093954 0.095364 0.096794 0.098246 34.06 35.09
GS FINANCE CORP 40057E6E2 05/29/2020 05/29/2026 100.000 0.000 2.0800 33.43 0.059598 0.060218 0.060844 0.061477 0.062117 21.61 22.06
GS FINANCE CORP 40056YXG4 04/14/2020 04/14/2027 100.000 0.000 2.3699 41.22 0.068200 0.069008 0.069826 0.070653 0.071490 24.82 25.41
GS FINANCE CORP 40057JF43 09/30/2021 10/01/2026 100.000 0.000 1.5801 3.99 0.043893 0.044240 0.044589 0.044941 0.045297 15.93 16.18
GS FINANCE CORP 40057E6D4 06/03/2020 06/03/2024 100.000 0.000 1.6451 26.19 0.046834 0.047219 0.047608 0.047999 0.048394 16.95 17.23
GS FINANCE CORP 40057LKX8 03/25/2022 03/27/2025 100.000 0.000 3.2501 0.090281 0.090297 0.091764 0.093255 0.094771 25.06 33.59
GS FINANCE CORP 40057JF35 09/30/2021 10/02/2028 100.000 0.000 1.9700 4.98 0.054727 0.055267 0.055811 0.056361 0.056916 19.90 20.29
GS FINANCE CORP 40055A6F9 12/27/2017 01/08/2025 100.000 0.000 2.9998 126.87 0.092566 0.093954 0.095364 0.096794 0.098246 34.06 35.09
GS FINANCE CORP 40057JW51 11/29/2021 05/29/2026 100.000 0.000 1.9350 1.72 0.053749 0.054269 0.054794 0.055324 0.055859 19.48 19.86
GS FINANCE CORP 40054KJJI6 09/29/2016 10/01/2024 100.000 0.000 2.7000 151.40 0.085777 0.086935 0.088109 0.089298 0.090504 31.30 32.15
GS FINANCE CORP 40057JF27 09/30/2021 09/30/2027 100.000 0.000 1.7751 4.49 0.049307 0.049745 0.050187 0.050632 0.051081 17.91 18.23
GS FINANCE CORP 40056YXF6 04/14/2020 10/15/2025 100.000 0.000 2.1451 37.26 0.061526 0.062186 0.062853 0.063527 0.064209 22.37 22.85
GS FINANCE CORP 40057J4N3 08/25/2021 03/01/2027 100.000 0.000 1.5774 5.52 0.043830 0.044175 0.044524 0.044875 0.045229 15.92 16.18
GS FINANCE CORP 40054CBU7 02/26/2016 02/28/2023 100.000 0.000 2.7500 173.21 0.088299 0.088054 0.090744 32.48 5.26
GS FINANCE CORP 40054CBTO 02/18/2016 02/17/2022 100.000 0.000 2.8500 180.72 0.092493 4.25

GS FINANCE CORP 40054LMZ4 08/31/2017 09/03/2024 100.000 0.000 2.9002 133.01 0.090417 0.091728 0.093058 0.094408 0.095777 33.10 34.06
GS FINANCE CORP 40057JWAO0 11/29/2021 11/29/2028 100.000 0.000 2.4100 2.14 0.066944 0.067750 0.068567 0.069393 0.070229 24.30 24.89
GS FINANCE CORP 40056Y6P4 01/31/2020 01/31/2024 100.000 0.000 2.1851 42.60 0.062708 0.063393 0.064086 0.064786 0.065494 22.91 23.41
GS FINANCE CORP 40056YGN8 02/28/2020 08/28/2025 100.000 0.000 2.0300 37.91 0.058122 0.058712 0.059308 0.059910 0.060518 21.18 21.61
GS FINANCE CORP 40057JEZ5 09/30/2021 09/30/2027 100.000 0.000 1.7751 4.49 0.049307 0.049745 0.050187 0.050632 0.051081 17.91 18.23

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40054LN75 08/31/2017 08/28/2023 100.000 1.250 2.7089 120.84 0.079821 0.080432 0.081051 0.081678 29.00 19.33
GS FINANCE CORP 40056Y6J8 01/31/2020 01/31/2023 100.000 0.000 2.0501 39.93 0.058716 0.059318 0.059926 21.43 1.74
GS FINANCE CORP 40054LN67 08/31/2017 09/14/2027 100.000 0.000 2.9002 133.02 0.090498 0.091810 0.093141 0.094492 0.095862 33.10 34.06
GS FINANCE CORP 40057JEY8 09/22/2021 03/24/2027 100.000 0.000 1.6075 4.42 0.044657 0.045016 0.045377 0.045742 0.046110 16.21 16.47
GS FINANCE CORP 40057FIM7 02/24/2021 02/24/2028 100.000 0.000 1.5700 13.43 0.043954 0.044299 0.044647 0.044998 0.045351 15.97 16.23
GS FINANCE CORP 40056FPU3 07/03/2019 07/08/2024 100.000 0.000 2.7199 69.72 0.079778 0.080863 0.081963 0.083077 0.084207 29.29 30.10
GS FINANCE CORP 40057JEXO 09/22/2021 09/25/2028 100.000 0.000 1.9000 5.23 0.052785 0.053286 0.053792 0.054303 0.054819 19.19 19.56
GS FINANCE CORP 40057E6W2 05/29/2020 06/01/2028 100.000 0.000 2.3367 37.61 0.067219 0.068004 0.068798 0.069602 0.070415 24.39 24.96
GS FINANCE CORP 40055Q5H1 06/05/2018 06/05/2023 100.000 0.000 3.6299 137.15 0.114360 0.116436 0.118549 41.65 18.26
GS FINANCE CORP 40056YGZ1 02/28/2020 03/11/2030 100.000 0.000 2.4800 46.46 0.071547 0.072434 0.073332 0.074241 0.075162 26.11 26.76
GS FINANCE CORP 40056XDTO 09/27/2019 10/05/2026 100.000 0.000 2.7000 62.55 0.079181 0.080250 0.081333 0.082431 0.083544 28.88 29.67
GS FINANCE CORP 40055AGZ4 01/31/2018 02/12/2025 100.000 0.000 3.4499 143.51 0.108142 0.110007 0.111905 0.113835 0.115799 39.79 41.17
GS FINANCE CORP 40057LLL3 04/05/2022 04/07/2027 100.000 0.000 3.4801 0.096669 0.096687 0.098370 0.100081 0.101823 25.86 36.01
GS FINANCE CORP 40056YXV1 04/13/2020 04/11/2025 100.000 0.000 2.5468 44 .42 0.073470 0.074406 0.075353 0.076313 0.077285 26.77 27.45
GS FINANCE CORP 40056YH56 02/28/2020 03/11/2027 100.000 0.000 2.2100 41.33 0.063498 0.064199 0.064909 0.065626 0.066351 23.14 23.65
GS FINANCE CORP 40056YH72 02/28/2020 02/28/2023 100.000 0.000 1.8799 35.07 0.053707 0.054212 0.054721 19.55 3.12
GS FINANCE CORP 40056YXW9 04/13/2020 04/11/2024 100.000 0.000 2.3867 41.59 0.068692 0.069511 0.070341 0.071180 0.072030 25.01 25.61
GS FINANCE CORP 40056YH64 02/28/2020 08/28/2024 100.000 0.000 1.9925 37.20 0.057018 0.057586 0.058160 0.058739 0.059324 20.77 21.18
GS FINANCE CORP 40056Y6Q2 01/31/2020 01/31/2023 100.000 0.000 2.1001 40.92 0.060193 0.060825 0.061464 21.98 1.78
GS FINANCE CORP 40057JWC6 11/29/2021 12/08/2028 100.000 0.000 2.4099 2.14 0.066983 0.067790 0.068607 0.069434 0.070271 24.30 24.89
GS FINANCE CORP 40056YGS7 02/28/2020 03/11/2027 100.000 0.000 2.2100 41.33 0.063498 0.064199 0.064909 0.065626 0.066351 23.14 23.65
GS FINANCE CORP 40057JWB8 11/29/2021 12/08/2028 100.000 0.000 2.4099 2.14 0.066983 0.067790 0.068607 0.069434 0.070271 24.30 24.89
GS FINANCE CORP 40055AHEO 02/28/2018 02/27/2025 100.000 0.000 3.6753 150.21 0.115960 0.118090 0.120261 0.122471 0.124721 42.66 44 .24
GS FINANCE CORP 40054LNL4 08/31/2017 09/03/2024 100.000 0.000 2.9002 133.01 0.090417 0.091728 0.093058 0.094408 0.095777 33.10 34.06
GS FINANCE CORP 40057HQK9 07/30/2021 08/01/2028 100.000 0.000 1.7900 7.51 0.049724 0.050169 0.050618 0.051071 0.051528 18.11 18.44
GS FINANCE CORP 40054LNK6 08/31/2017 09/03/2024 100.000 0.000 2.9002 133.01 0.090417 0.091728 0.093058 0.094408 0.095777 33.10 34.06
GS FINANCE CORP 40057HQJ2 07/30/2021 04/30/2027 100.000 0.000 1.5401 6.47 0.042944 0.043275 0.043608 0.043944 0.044282 15.56 15.80
GS FINANCE CORP 40055AHF7 02/28/2018 02/27/2025 100.000 0.000 3.6753 150.21 0.115960 0.118090 0.120261 0.122471 0.124721 42.66 44 .24
GS FINANCE CORP 40056Y7A6 01/27/2020 02/05/2030 100.000 0.000 2.6900 52.88 0.077824 0.078871 0.079932 0.081007 0.082096 28.51 29.28
GS FINANCE CORP 40055QWR9 09/28/2018 09/30/2026 100.000 0.000 4.1967 144 .98 0.132073 0.134845 0.137674 0.140563 0.143513 48.55 50.61
GS FINANCE CORP 40055AHD2 02/28/2018 03/11/2025 100.000 0.000 3.6869 150.74 0.116539 0.118688 0.120876 0.123104 0.125373 42.82 44 .41
GS FINANCE CORP 40057LLS8 03/29/2022 03/27/2025 100.000 0.000 3.1595 0.087765 0.089136 0.090545 0.091975 24.00 32.61
GS FINANCE CORP 40057LLQ2 04/05/2022 04/03/2024 100.000 0.000 2.1915 0.060875 0.061535 0.062209 0.062891 16.25 22.39
GS FINANCE CORP 36259E770 02/05/2020 08/05/2025 100.000 0.000 2.1693 41.98 0.062242 0.062917 0.063599 0.064289 0.064987 22.73 23.22
GS FINANCE CORP 40057E6Y8 05/29/2020 06/01/2028 100.000 0.000 2.3367 37.61 0.067219 0.068004 0.068798 0.069602 0.070415 24.39 24.96
GS FINANCE CORP 40056XDX1 10/08/2019 10/09/2029 100.000 0.000 2.9000 66.36 0.085336 0.086573 0.087829 0.089102 0.090394 31.15 32.06
GS FINANCE CORP 40057LLP4 04/05/2022 04/03/2025 100.000 0.000 3.1988 0.088854 0.090260 0.091703 0.093170 23.76 33.01
GS FINANCE CORP 40055QWN8 09/28/2018 09/30/2024 100.000 0.000 3.9849 137.25 0.124631 0.127114 0.129647 0.132230 0.134865 45.77 47.61
GS FINANCE CORP 40057J35G7 0970372021 09/06/2028 100.000 0.000 1.8400 6.03 0.051120 0.051590 0.052065 0.052544 0.053027 18.60 18.94
GS FINANCE CORP 40055Q5L2 06/05/2018 06/05/2023 100.000 0.000 3.6299 137.15 0.114360 0.116436 0.118549 41.65 18.26
GS FINANCE CORP 40055AHM2 02/28/2018 03/11/2025 100.000 0.000 3.6869 150.74 0.116539 0.118688 0.120876 0.123104 0.125373 42.82 44 .41
GS FINANCE CORP 40057JG91 09/30/2021 10/02/2028 100.000 0.000 1.9700 4.98 0.054727 0.055267 0.055811 0.056361 0.056916 19.90 20.29
GS FINANCE CORP 40055AHNO 02/28/2018 11/29/2023 100.000 0.000 3.5414 144 .45 0.112229 0.114216 0.116238 0.118297 40.89 38.50
GS FINANCE CORP 40057HR51 07/30/2021 08/01/2029 100.000 0.000 1.9200 8.05 0.053335 0.053847 0.054364 0.054886 0.055413 19.45 19.82
GS FINANCE CORP 40057CSE2 09/03/2020 12/01/2022 100.000 0.000 0.5992 7.98 0.016768 0.016819 5.54

GS FINANCE CORP 40056Y7G3 01/22/2020 03/20/2025 100.000 0.000 2.3879 47.20 0.068999 0.069823 0.070657 0.071500 0.072354 25.16 25.76
GS FINANCE CORP 40055AHK6 02/28/2018 03/10/2028 100.000 0.000 3.9678 162.99 0.126631 0.129143 0.131705 0.134318 0.136983 46.60 48.47
GS FINANCE CORP 40055A7J0 12/26/2017 01/05/2023 100.000 0.000 2.6999 113.66 0.082433 0.083546 0.084674 30.27 0.34
GS FINANCE CORP 40057HQP8 07/30/2021 08/11/2031 100.000 0.000 2.1800 9.15 0.060596 0.061257 0.061924 0.062599 0.063282 22.12 22.60

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40055AHL4 02/28/2018 03/11/2025 100.000 0.000 3.6869 150.74 0.116539 0.118688 0.120876 0.123104 0.125373 42.82 44 .41
GS FINANCE CORP 40057JG67 09/30/2021 03/30/2028 100.000 0.000 1.8725 4.73 0.052014 0.052501 0.052992 0.053489 0.053989 18.90 19.26
GS FINANCE CORP 40055AYK7 04/26/2018 05/07/2025 100.000 0.000 3.9700 155.74 0.126697 0.129212 0.131777 0.134392 0.137060 46.34 48.20
GS FINANCE CORP 40057HQN3 07/30/2021 08/11/2031 100.000 0.000 2.1800 9.15 0.060596 0.061257 0.061924 0.062599 0.063282 22.12 22.60
GS FINANCE CORP 40055AHJ9 02/28/2018 03/11/2025 100.000 0.000 3.6869 150.74 0.116539 0.118688 0.120876 0.123104 0.125373 42.82 44 .41
GS FINANCE CORP 40057HQM5 07/30/2021 04/30/2027 100.000 0.000 1.5401 6.47 0.042944 0.043275 0.043608 0.043944 0.044282 15.56 15.80
GS FINANCE CORP 40055AHG5 02/28/2018 02/27/2025 100.000 0.000 3.7053 151.52 0.117026 0.119194 0.121402 0.123651 0.125942 43.06 44 .67
GS FINANCE CORP 40057LLX7 04/14/2022 04/21/2027 100.000 0.000 3.9900 0.110832 0.110918 0.113131 0.115388 0.117690 28.66 41.45
GS FINANCE CORP 40055AHH3 02/28/2018 03/11/2025 100.000 0.000 3.6869 150.74 0.116539 0.118688 0.120876 0.123104 0.125373 42.82 44 .41
GS FINANCE CORP 40057HQL7 07/30/2021 08/01/2028 100.000 0.000 1.7900 7.51 0.049724 0.050169 0.050618 0.051071 0.051528 18.11 18.44
GS FINANCE CORP 40055AYW1 05/17/2018 05/29/2025 100.000 0.000 3.9900 153.90 0.127439 0.129982 0.132575 0.135220 0.137917 46.50 48.37
GS FINANCE CORP 40056YHR8 02/12/2020 02/23/2027 100.000 0.000 2.3500 45.07 0.067655 0.068450 0.069254 0.070068 0.070891 24.70 25.29
GS FINANCE CORP 40055QGE6 06/27/2018 06/27/2023 100.000 5.000 3.5005 122.46 0.097698 0.097636 0.097472 35.16 17.16
GS FINANCE CORP 40055AYUS 05/17/2018 05/29/2025 100.000 0.000 3.9900 153.90 0.127439 0.129982 0.132575 0.135220 0.137917 46.50 48.37
GS FINANCE CORP 40055AZ67 0570972018 05/08/2025 100.000 0.000 3.9777 154.40 0.126810 0.129332 0.131904 0.134528 0.137203 46.38 48.24
GS FINANCE CORP 40055QGB2 06/29/2018 12/31/2025 100.000 0.000 4.1267 153.95 0.132264 0.134993 0.137779 0.140622 0.143523 48.11 50.12
GS FINANCE CORP 40057JXA9 11/29/2021 05/29/2029 100.000 0.000 2.4617 2.19 0.068382 0.069224 0.070076 0.070938 0.071811 24.82 25.44
GS FINANCE CORP 40056Y249 04/13/2020 04/13/2027 100.000 0.000 2.8100 49.09 0.081391 0.082534 0.083694 0.084870 0.086062 29.69 30.53
GS FINANCE CORP 40055AHU4 02/28/2018 03/11/2025 100.000 0.000 3.6869 150.74 0.116539 0.118688 0.120876 0.123104 0.125373 42.82 44 .41
GS FINANCE CORP 36264H651 05/04/2022 05/03/2029 100.000 0.000 4.5500 0.126390 0.129250 0.132190 0.135197 30.12 47.40
GS FINANCE CORP 40055AYT8 05/17/2018 05/29/2025 100.000 0.000 3.9900 153.90 0.127439 0.129982 0.132575 0.135220 0.137917 46.50 48.37
GS FINANCE CORP 40054KL87 10/28/2016 10/30/2024 100.000 0.000 2.7498 151.83 0.087572 0.088776 0.089997 0.091234 0.092489 31.89 32.77
GS FINANCE CORP 40055AYR2 04/26/2018 10/28/2025 100.000 0.000 4.0117 157.47 0.128086 0.130655 0.133276 0.135950 0.138676 46.90 48.80
GS FINANCE CORP 40057HAC4 05/14/2021 05/14/2031 100.000 VARIES 2.5799 16.24 0.071155 0.070640 0.070118 0.069589 0.069585 25.47 25.12
GS FINANCE CORP 40057J6E1 08/31/2021 08/31/2036 100.000 VARIES 2.5599 8.60 0.071108 0.069875 0.068627 0.066937 0.065770 25.07 24.05
GS FINANCE CORP 40054KLC8 10/31/2016 11/09/2023 100.000 0.000 2.6003 142.91 0.082243 0.083312 0.084396 0.085493 29.91 26.19
GS FINANCE CORP 40055Q6F4 05/29/2018 06/07/2023 100.000 0.000 3.7299 141.86 0.118014 0.120215 0.122457 42.99 19.10
GS FINANCE CORP 40057LML2 04/13/2022 04/23/2029 100.000 0.000 4.0900 0.113611 0.113740 0.116066 0.118440 0.120862 29.50 42.54
GS FINANCE CORP 40056FAB1 05/03/2019 05/14/2024 100.000 0.000 3.2699 90.18 0.098602 0.100214 0.101852 0.103518 0.105210 35.94 37.12
GS FINANCE CORP 40057JGEO 09/30/2021 10/12/2028 100.000 0.000 1.9700 4.98 0.054758 0.055298 0.055842 0.056392 0.056948 19.90 20.29
GS FINANCE CORP 40057JGC4 09/15/2021 09/15/2031 100.000 VARIES 2.2298 6.57 0.061938 0.061390 0.060836 0.060570 0.060339 22.08 21.80
GS FINANCE CORP 362273AG9 12/17/2015 06/19/2023 100.000 0.000 2.9199 191.32 0.096530 0.097940 0.099369 35.04 16.69
GS FINANCE CORP 40057HAL4 05/19/2021 05/18/2028 100.000 0.000 1.9374 11.97 0.054336 0.054863 0.055394 0.055931 0.056473 19.70 20.08
GS FINANCE CORP 40056YZE7 04/30/2020 10/30/2025 100.000 0.000 2.2800 38.59 0.065525 0.066272 0.067028 0.067792 0.068565 23.82 24.36
GS FINANCE CORP 40054KLJ3 10/28/2016 10/30/2023 100.000 0.000 2.5999 143.04 0.082187 0.083255 0.084338 0.085434 29.91 25.41
GS FINANCE CORP 40055QY48 09/28/2018 06/29/2023 100.000 0.000 3.8199 131.27 0.120012 0.122304 0.124640 43.63 22.19
GS FINANCE CORP 40055AZG5 05/02/2018 05/15/2028 100.000 0.000 4.2400 166.24 0.136616 0.139512 0.142470 0.145490 0.148574 49.97 52.11
GS FINANCE CORP 40055QY63 10/03/2018 10/03/2023 100.000 0.000 3.8100 130.31 0.118522 0.120780 0.123081 0.125425 43.48 33.90
GS FINANCE CORP 40056YZD9 05/05/2020 05/03/2024 100.000 0.000 1.8596 31.13 0.053104 0.053598 0.054097 0.054600 0.055107 19.26 19.62
GS FINANCE CORP 40056XEZ5 10/02/2019 10/04/2024 100.000 0.000 2.4700 56.74 0.072074 0.072964 0.073865 0.074777 0.075701 26.26 26.92
GS FINANCE CORP 40054KLG9 10/31/2016 10/31/2022 100.000 0.000 2.4001 131.28 0.075116 0.076017 22.62

GS FINANCE CORP 40057LNA5S 04/06/2022 04/06/2027 100.000 0.000 3.5800 0.099445 0.101225 0.103037 0.104881 26.50 37.08
GS FINANCE CORP 40056FRX5 07/31/2019 07/31/2025 100.000 0.000 2.8851 71.78 0.084866 0.086090 0.087332 0.088592 0.089870 31.14 32.05
GS FINANCE CORP 40054KLR5 10/31/2016 10/29/2026 100.000 0.000 2.9991 166.39 0.096672 0.098122 0.099593 0.101086 0.102602 35.24 36.31
GS FINANCE CORP 40056XFJO 10/31/2019 05/01/2025 100.000 0.000 2.5800 57.21 0.075443 0.076416 0.077402 0.078400 0.079412 27.45 28.16
GS FINANCE CORP 40056FRU1 07/31/2019 04/29/2022 100.000 0.000 2.2579 55.86 0.065965 7.78

GS FINANCE CORP 40057EZL4 01/29/2021 01/31/2028 100.000 0.000 1.4700 13.60 0.041136 0.041438 0.041743 0.042049 0.042358 14.95 15.18
GS FINANCE CORP 40057HB33 05/28/2021 05/31/2028 100.000 0.000 1.9100 11.32 0.053569 0.054081 0.054597 0.055119 0.055645 19.41 19.78
GS FINANCE CORP 40056XWH5 12/31/2019 12/30/2024 100.000 2.000 2.4808 50.12 0.069604 0.070467 0.069963 0.070831 0.070331 25.21 25.34

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40057EZK6 01/29/2021 07/31/2028 100.000 0.000 1.5383 14.24 0.043060 0.043391 0.043725 0.044061 0.044400 15.66 15.90
GS FINANCE CORP 40057HS27 07/30/2021 11/01/2027 100.000 0.000 1.6399 6.89 0.045743 0.046118 0.046496 0.046877 0.047262 16.58 16.85
GS FINANCE CORP 40055QGX4 07/17/2018 07/28/2025 100.000 0.000 4.0100 147.09 0.125632 0.128151 0.130720 0.133341 0.136014 46.46 48.34
GS FINANCE CORP 40056XFE1 11/05/2019 08/03/2023 100.000 0.000 2.2501 49 .44 0.064991 0.065723 0.066462 0.067210 23.75 14.22
GS FINANCE CORP 40055AZM2 05/30/2018 05/30/2025 100.000 0.000 4.0099 153.05 0.127993 0.130559 0.133177 0.135847 0.138571 46.70 48.59
GS FINANCE CORP 40057EZJ9 01/29/2021 01/31/2028 100.000 0.000 1.4700 13.60 0.041136 0.041438 0.041743 0.042049 0.042358 14.95 15.18
GS FINANCE CORP 40056XWF9 12/31/2019 12/29/2022 100.000 1.500 2.2043 44 .55 0.062115 0.062800 22.36

GS FINANCE CORP 40056XWG7 12/31/2019 12/29/2023 100.000 1.600 2.3779 47 .90 0.067094 0.067363 0.067636 0.067912 24.20 24.26
GS FINANCE CORP 40055Q6X5 05/25/2018 11/25/2026 100.000 0.000 4.2450 163.30 0.136593 0.139492 0.142453 0.145477 0.148565 49.91 52.05
GS FINANCE CORP 40054KLQ7 10/31/2016 10/31/2023 100.000 0.000 2.6000 142.89 0.082181 0.083249 0.084331 0.085428 29.91 25.41
GS FINANCE CORP 40055QGV8 07/17/2018 07/28/2025 100.000 0.000 4.0100 147.09 0.125632 0.128151 0.130720 0.133341 0.136014 46.46 48.34
GS FINANCE CORP 40055QXX5 09/28/2018 06/30/2025 100.000 0.000 4.0788 140.67 0.129223 0.131859 0.134548 0.137292 0.140092 47.00 48.94
GS FINANCE CORP 40055AZL4 05/30/2018 05/30/2025 100.000 0.000 4.0099 153.05 0.127993 0.130559 0.133177 0.135847 0.138571 46.70 48.59
GS FINANCE CORP 40055AZY6 05/29/2018 05/29/2026 100.000 0.000 4.1267 157.92 0.132248 0.134976 0.137761 0.140604 0.143505 48.28 50.29
GS FINANCE CORP 40057FLX0 03/12/2021 03/12/2036 100.000 VARIES 2.8689 22.85 0.078046 0.076376 0.073545 0.071162 0.069761 27.31 25.63
GS FINANCE CORP 40056XFQ4 10/31/2019 11/02/2027 100.000 0.000 2.8600 63.57 0.084099 0.085302 0.086521 0.087759 0.089014 30.63 31.52
GS FINANCE CORP 40057FLW2 03/11/2021 03/11/2031 100.000 VARIES 2.5191 20.20 0.069107 0.068228 0.066388 0.065062 0.064695 24.42 23.47
GS FINANCE CORP 40056XG34 10/31/2019 11/02/2022 100.000 0.000 2.3000 50.88 0.066886 0.067655 20.27

GS FINANCE CORP 40055AZX8 05/29/2018 05/29/2024 100.000 0.000 3.9300 149.93 0.125098 0.127556 0.130062 0.132618 0.135224 45.64 47 .45
GS FINANCE CORP 40056FB87 05/06/2019 05/04/2023 100.000 0.000 3.1376 86.12 0.094193 0.095670 0.097171 34.35 11.95
GS FINANCE CORP 40055QYA4 10/03/2018 10/17/2023 100.000 0.000 3.8100 130.33 0.118698 0.120959 0.123263 0.125612 43.48 35.68
GS FINANCE CORP 40056FRY3 07/31/2019 01/31/2023 100.000 0.000 2.5974 64.44 0.075973 0.076960 0.077959 27.83 2.26
GS FINANCE CORP 40056FAX3 04/11/2019 04/11/2024 100.000 0.000 3.3601 94.99 0.101443 0.103147 0.104880 0.106642 0.108434 37.10 38.36
GS FINANCE CORP 40057CTW1 09/30/2020 09/30/2026 100.000 0.000 1.5050 18.97 0.042436 0.042755 0.043077 0.043401 0.043728 15.39 15.63
GS FINANCE CORP 40057JHJ8 10/05/2021 10/03/2031 100.000 0.000 2.4583 5.87 0.068287 0.069117 0.069967 0.070827 0.071697 24.88 25.50
GS FINANCE CORP 40056EPF9 01/31/2019 02/02/2027 100.000 0.000 4.1367 127.01 0.127324 0.129957 0.132645 0.135389 0.138189 47.10 49.07
GS FINANCE CORP 40056XG91 11/05/2019 11/03/2022 100.000 0.000 2.1195 46.51 0.061404 0.062055 18.66

GS FINANCE CORP 40057CTV3 09/30/2020 09/30/2026 100.000 0.000 1.5050 18.97 0.042436 0.042755 0.043077 0.043401 0.043728 15.39 15.63
GS FINANCE CORP 40056X5V4 09/30/2019 10/09/2026 100.000 0.000 2.7800 64.20 0.081662 0.082797 0.083948 0.085115 0.086298 29.79 30.62
GS FINANCE CORP 40056FSD8 07/31/2019 07/29/2022 100.000 0.000 2.4693 61.19 0.072037 0.072926 15.14

GS FINANCE CORP 40057JHH2 10/05/2021 10/05/2028 100.000 0.000 2.0500 4.90 0.056943 0.057527 0.058116 0.058712 0.059314 20.71 21.13
GS FINANCE CORP 40056FSCO 07/31/2019 08/10/2026 100.000 0.000 3.0000 74.73 0.088520 0.089848 0.091195 0.092563 0.093952 32.48 33.47
GS FINANCE CORP 40056YJF2 02/20/2020 02/15/2023 100.000 0.000 1.9251 36.37 0.055019 0.055549 0.056084 20.05 2.47
GS FINANCE CORP 40057KL84 01/31/2022 01/31/2029 100.000 0.000 2.7900 0.077501 0.078582 0.079679 0.080790 25.82 28.82
GS FINANCE CORP 40056X6B7 10/03/2019 07/06/2023 100.000 0.000 2.3413 53.65 0.067753 0.068546 0.069348 0.070160 24.81 12.98
GS FINANCE CORP 40056FSQ9 08/05/2019 08/14/2024 100.000 0.000 2.7501 67.93 0.080736 0.081846 0.082971 0.084112 0.085269 29.57 30.39
GS FINANCE CORP 40055AJG3 02/22/2018 06/22/2026 100.000 0.000 3.8739 159.61 0.124662 0.127077 0.129538 0.132047 0.134605 45.36 47.13
GS FINANCE CORP 40057KL68 01/31/2022 07/29/2027 100.000 0.000 2.5682 0.071340 0.072251 0.073179 0.074119 23.75 26.46
GS FINANCE CORP 40056FSN6 07/31/2019 07/31/2025 100.000 0.000 2.8851 71.78 0.084866 0.086090 0.087332 0.088592 0.089870 31.14 32.05
GS FINANCE CORP 40057KL50 01/31/2022 01/31/2029 100.000 0.000 2.7900 0.077501 0.078582 0.079679 0.080790 25.82 28.82
GS FINANCE CORP 40057KL43 01/31/2022 07/30/2026 100.000 0.000 2.3787 0.066076 0.066862 0.067657 0.068462 21.99 24.46
GS FINANCE CORP 40056EPG7 01/31/2019 01/31/2025 100.000 0.000 3.9350 120.52 0.120490 0.122860 0.125277 0.127742 0.130256 44 .53 46.30
GS FINANCE CORP 40057J7L4 08/17/2021 08/16/2029 100.000 0.000 2.0292 7.55 0.056367 0.056936 0.057514 0.058097 0.058687 20.55 20.97
GS FINANCE CORP 40056X5Z5 10/03/2019 10/15/2024 100.000 0.000 2.4599 56.43 0.071815 0.072698 0.073593 0.074498 0.075414 26.15 26.79
GS FINANCE CORP 40056X6K7 09/30/2019 09/29/2022 100.000 0.000 2.2654 52.07 0.065824 0.066570 17.78

GS FINANCE CORP 40056FBU8 05/02/2019 05/02/2024 100.000 0.000 3.3001 91.14 0.099485 0.101127 0.102795 0.104491 0.106215 36.31 37.51
GS FINANCE CORP 40056FBV6 05/10/2019 05/11/2023 100.000 0.000 3.1001 84.69 0.093005 0.094447 0.095911 33.89 12.47
GS FINANCE CORP 40057HST8 07/30/2021 08/01/2028 100.000 0.000 1.7900 7.51 0.049724 0.050169 0.050618 0.051071 0.051528 18.11 18.44
GS FINANCE CORP 40056YIM7 02/21/2020 02/21/2030 100.000 VARIES 2.5596 47.16 0.069543 0.069011 0.068671 0.068361 0.068087 24.83 24.59

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40056FSUO 08/05/2019 02/03/2023 100.000 0.000 2.5838 63.72 0.075543 0.076519 0.077508 27.66 2.48
GS FINANCE CORP 40056FT62 08/05/2019 08/04/2022 100.000 0.000 2.4693 60.83 0.072037 0.072926 15.50

GS FINANCE CORP 40056EPQ5 01/31/2019 02/02/2022 100.000 0.000 3.5001 106.63 0.106055 3.29

GS FINANCE CORP 40056FST3 08/05/2019 02/03/2022 100.000 0.000 2.0460 50.20 0.059189 1.89

GS FINANCE CORP 40055AJIN8 02/27/2018 0370872023 100.000 0.000 3.4252 139.52 0.107266 0.109103 0.110971 39.36 7.44
GS FINANCE CORP 40056XGF7 11/05/2019 11/03/2022 100.000 0.000 2.1195 46.51 0.061404 0.062055 18.66

GS FINANCE CORP 40056FSS5 08/05/2019 02/05/2025 100.000 0.000 2.8100 69.45 0.082537 0.083696 0.084872 0.086065 0.087274 30.26 31.12
GS FINANCE CORP 40057KL92 01/31/2022 02/09/2029 100.000 0.000 2.7900 0.077499 0.077553 0.078635 0.079732 0.080844 25.82 28.82
GS FINANCE CORP 40056X6P6 09/30/2019 10/09/2026 100.000 0.000 2.7800 64.20 0.081662 0.082797 0.083948 0.085115 0.086298 29.79 30.62
GS FINANCE CORP 40056FTA3 08/05/2019 08/04/2022 100.000 0.000 2.4693 60.83 0.072037 0.072926 15.50

GS FINANCE CORP 40056XXT8 02/05/2020 02/14/2025 100.000 0.000 2.1100 40.82 0.060519 0.061157 0.061802 0.062454 0.063113 22.08 22.55
GS FINANCE CORP 40055AJY4 02/27/2018 02/26/2026 100.000 0.000 3.8056 156.00 0.120607 0.122902 0.125241 0.127624 0.130052 44 .41 46.12
GS FINANCE CORP 40056XXQ4 02/05/2020 02/05/2024 100.000 0.000 2.0150 38.95 0.057681 0.058262 0.058849 0.059442 0.060041 21.04 21.47
GS FINANCE CORP 40056XXR2 02/05/2020 02/05/2024 100.000 0.000 2.0150 38.95 0.057681 0.058262 0.058849 0.059442 0.060041 21.04 21.47
GS FINANCE CORP 40055AK89 02/27/2018 02/27/2025 100.000 0.000 3.7200 152.27 0.117562 0.119749 0.121976 0.124245 0.126556 43.26 44 .89
GS FINANCE CORP 40055AJS7 02/28/2018 08/31/2023 100.000 0.000 3.4583 140.82 0.108332 0.110184 0.112110 0.114027 39.79 27.14
GS FINANCE CORP 40057FN42 03/31/2021 03/30/2028 100.000 0.000 2.0392 15.40 0.057222 0.057805 0.058394 0.058990 0.059591 20.81 21.24
GS FINANCE CORP 40054KNF9 11/28/2016 11/28/2023 100.000 0.000 3.0601 167.25 0.098941 0.100455 0.101992 0.103553 35.99 33.63
GS FINANCE CORP 40057CDX6 07/31/2020 08/02/2028 100.000 0.000 1.6767 23.99 0.047365 0.047762 0.048163 0.048566 0.048973 17.24 17.53
GS FINANCE CORP 40054KNH5 11/28/2016 11/27/2026 100.000 0.000 3.4699 191.47 0.114467 0.116453 0.118473 0.120529 0.122620 41.70 43.16
GS FINANCE CORP 40057HTEO 07/28/2021 02/01/2027 100.000 0.000 1.5051 6.40 0.041812 0.042127 0.042444 0.042763 0.043085 15.20 15.43
GS FINANCE CORP 40056XXZ4 01/31/2020 07/31/2025 100.000 0.000 2.2875 44 .63 0.065747 0.066499 0.067260 0.068029 0.068807 24.03 24.59
GS FINANCE CORP 40057HTD2 07/28/2021 07/31/2028 100.000 0.000 1.8200 7.74 0.050560 0.051020 0.051484 0.051953 0.052426 18.42 18.76
GS FINANCE CORP 40056YJY1 02/26/2020 03/07/2030 100.000 0.000 2.4900 46.80 0.071838 0.072732 0.073638 0.074555 0.075483 26.23 26.88
GS FINANCE CORP 40056YJX3 02/26/2020 03/07/2030 100.000 0.000 2.4900 46.80 0.071838 0.072732 0.073638 0.074555 0.075483 26.23 26.88
GS FINANCE CORP 40054KNC6 11/28/2016 11/28/2023 100.000 0.000 3.0998 169.57 0.100421 0.101977 0.103558 0.105163 36.54 34.15
GS FINANCE CORP 40056XHF6 10/31/2019 10/31/2022 100.000 0.000 2.2999 50.88 0.066875 0.067644 20.13

GS FINANCE CORP 40054LQQ0 09/15/2017 09/26/2024 100.000 0.000 2.8003 126.88 0.087013 0.088231 0.089467 0.090719 0.091990 31.78 32.67
GS FINANCE CORP 40056XHC3 10/07/2019 10/06/2022 100.000 0.000 2.1388 48.67 0.061989 0.062651 17.17

GS FINANCE CORP 40056EQM3 01/31/2019 11/02/2023 100.000 0.000 3.8087 116.54 0.117395 0.119630 0.121908 0.124230 42.93 37.11
GS FINANCE CORP 40054LQS6 09/15/2017 06/15/2023 100.000 0.000 2.5996 117.33 0.080589 0.081637 0.082698 29.23 13.56
GS FINANCE CORP 40056FCP8 05/31/2019 05/31/2024 100.000 0.000 3.1099 83.10 0.093315 0.094766 0.096240 0.097736 0.099256 33.95 35.01
GS FINANCE CORP 40056EQN1 01/31/2019 10/31/2025 100.000 0.000 4.0688 124.90 0.126269 0.128838 0.131459 0.134134 0.136862 46.24 48.14
GS FINANCE CORP 40055QJ352 07/31/2018 07/30/2026 100.000 0.000 4.1364 150.31 0.129917 0.132604 0.135347 0.138146 0.141003 48.07 50.08
GS FINANCE CORP 40057LP96 04/29/2022 05/01/2029 100.000 0.000 4.4700 0.124167 0.124197 0.126973 0.129811 0.132712 30.22 46.57
GS FINANCE CORP 40055QJ60 07/31/2018 07/31/2024 100.000 0.000 3.9250 142.18 0.122513 0.124918 0.127369 0.129869 0.132418 45.27 47.07
GS FINANCE CORP 40056EQL5 01/31/2019 07/31/2026 100.000 0.000 4.1350 126.95 0.127236 0.129867 0.132552 0.135292 0.138089 47.08 49.05
GS FINANCE CORP 40057H2H2 04/21/2021 04/21/2027 100.000 0.000 1.7850 12.43 0.050027 0.050474 0.050924 0.051379 0.051837 18.15 18.48
GS FINANCE CORP 40054LQZ0 09/28/2017 09/28/2023 100.000 0.000 2.7500 123.37 0.085208 0.086380 0.087568 0.088772 31.11 23.60
GS FINANCE CORP 40054KNV4 11/28/2016 11/28/2022 100.000 0.000 2.8500 155.00 0.091200 0.092499 30.06

GS FINANCE CORP 40056EA81 10/29/2018 04/28/2022 100.000 0.000 3.6667 122.21 0.113572 13.29

GS FINANCE CORP 40055AKQ9 02/28/2018 03/10/2028 100.000 0.000 3.9678 162.99 0.126631 0.129143 0.131705 0.134318 0.136983 46.60 48.47
GS FINANCE CORP 40056F2U8 04/03/2019 10/04/2022 100.000 0.000 3.0851 87.68 0.092521 0.093948 25.52

GS FINANCE CORP 40056EA32 10/12/2018 10/24/2025 100.000 0.000 4.2199 143.98 0.133053 0.135860 0.138727 0.141654 0.144643 48.78 50.86
GS FINANCE CORP 40056F2T1 04/03/2019 10/04/2022 100.000 0.000 3.0851 87.68 0.092521 0.093948 25.52

GS FINANCE CORP 40057HU73 08/04/2021 08/03/2028 100.000 0.000 1.7533 7.16 0.048702 0.049127 0.049558 0.049992 0.050430 17.74 18.05
GS FINANCE CORP 40054LA53 04/28/2017 10/31/2024 100.000 0.000 3.1210 155.82 0.099678 0.101233 0.102813 0.104417 0.106047 36.36 37.50
GS FINANCE CORP 40054LQU1 09/28/2017 09/30/2025 100.000 0.000 3.1000 140.00 0.097402 0.098911 0.100444 0.102001 0.103582 35.61 36.73
GS FINANCE CORP 40055AL21 02/14/2018 02/14/2023 100.000 0.000 3.3099 135.89 0.103137 0.104843 0.106578 37.91 4.58

* Called in 2022; reportable OID is computed to call date.
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GS FINANCE CORP 40054LR97 09/29/2017 10/10/2024 100.000 0.000 2.9500 132.76 0.092210 0.093571 0.094951 0.096351 0.097772 33.66 34.66
GS FINANCE CORP 40054KNU6 11/28/2016 11/27/2024 100.000 0.000 3.2301 177.24 0.105306 0.107006 0.108735 0.110491 0.112275 38.33 39.58
GS FINANCE CORP 40054LR89 09/29/2017 10/10/2024 100.000 0.000 2.9500 132.76 0.092210 0.093571 0.094951 0.096351 0.097772 33.66 34.66
GS FINANCE CORP 40054LRB2 09/29/2017 10/12/2027 100.000 0.000 3.3500 151.91 0.106411 0.108194 0.110006 0.111849 0.113722 38.91 40.23
GS FINANCE CORP 40056YL77 0370972020 05/11/2022 100.000 0.000 1.4901 27.26 0.042432 5.52

GS FINANCE CORP 40056FDAO 05/17/2019 05/29/2026 100.000 0.000 3.4900 95.00 0.105825 0.107672 0.109551 0.111463 0.113408 38.55 39.91
GS FINANCE CORP 40057FNY6 03/31/2021 04/09/2031 100.000 0.000 2.5000 18.90 0.070357 0.071236 0.072127 0.073028 0.073941 25.63 26.28
GS FINANCE CORP 40057EKV8 11/30/2020 11/30/2027 100.000 0.000 1.4899 16.26 0.042006 0.042319 0.042634 0.042952 0.043272 15.20 15.43
GS FINANCE CORP 40056XZ41 01/31/2020 02/11/2027 100.000 0.000 2.4300 47 .47 0.070043 0.070894 0.071755 0.072627 0.073510 25.61 26.23
GS FINANCE CORP 40057EKUO 11/30/2020 11/30/2027 100.000 0.000 1.4899 16.26 0.042006 0.042319 0.042634 0.042952 0.043272 15.20 15.43
GS FINANCE CORP 40057FNX8 03/31/2021 04/09/2031 100.000 0.000 2.5000 18.90 0.070357 0.071236 0.072127 0.073028 0.073941 25.63 26.28
GS FINANCE CORP 40056XYT7 01/31/2020 02/02/2028 100.000 0.000 2.5000 48.86 0.072092 0.072993 0.073905 0.074829 0.075764 26.39 27.05
GS FINANCE CORP 40056XZ225 01/31/2020 02/11/2030 100.000 0.000 2.6400 51.65 0.076337 0.077345 0.078366 0.079400 0.080449 27.95 28.69
GS FINANCE CORP 40057HCZ1 05/28/2021 05/28/2031 100.000 VARIES 2.4405 14.42 0.067178 0.066556 0.065927 0.065291 0.065337 24.03 23.60
GS FINANCE CORP 40054LRA4 09/29/2017 10/10/2024 100.000 0.000 2.9500 132.76 0.092210 0.093571 0.094951 0.096351 0.097772 33.66 34.66
GS FINANCE CORP 40054LRLO 09/28/2017 10/11/2022 100.000 0.000 2.5499 113.96 0.078458 0.079459 22.15

GS FINANCE CORP 40057LQ79 04/29/2022 05/01/2028 100.000 0.000 4.3700 0.121390 0.121420 0.124073 0.126784 0.129554 29.54 45.48
GS FINANCE CORP 40057LQ61 04/29/2022 07/30/2026 100.000 0.000 4.1237 0.114549 0.115743 0.118129 0.120565 27.90 42.82
GS FINANCE CORP 40056FUM5 07/22/2019 07/21/2022 100.000 0.000 2.4693 61.76 0.072037 0.072926 14.57

GS FINANCE CORP 40057H3F5 05/05/2021 05/05/2028 100.000 0.000 2.0100 13.21 0.056394 0.056961 0.057533 0.058111 0.058695 20.47 20.88
GS FINANCE CORP 40056FDH5 05/31/2019 06/11/2026 100.000 0.000 3.3900 90.85 0.102527 0.104265 0.106032 0.107830 0.109657 37.29 38.57
GS FINANCE CORP 40057LPT2 04/29/2022 05/01/2029 100.000 0.000 4.4700 0.124167 0.124197 0.126973 0.129811 0.132712 30.22 46.57
GS FINANCE CORP 40055ALA3 02/20/2018 02/20/2025 100.000 0.000 3.7500 154.41 0.118632 0.120856 0.123122 0.125431 0.127783 43.70 45.35
GS FINANCE CORP 40054LAE4 03/20/2017 09/20/2022 100.000 0.000 2.9898 152.46 0.094917 0.096336 24.84

GS FINANCE CORP 40057LQ20 04/27/2022 04/25/2025 100.000 0.000 3.7917 0.105326 0.107300 0.109335 0.111407 25.83 39.27
GS FINANCE CORP 40056XYY6 01/31/2020 02/11/2027 100.000 0.000 2.4300 47 .47 0.070043 0.070894 0.071755 0.072627 0.073510 25.61 26.23
GS FINANCE CORP 36257D436 05/01/2019 09/20/2023 100.000 0.000 3.1913 88.15 0.095607 0.097132 0.098682 0.100257 35.00 25.84
GS FINANCE CORP 40057HUS7 08/04/2021 08/04/2031 100.000 0.000 2.1800 8.90 0.060555 0.061215 0.061883 0.062557 0.063239 22.11 22.60
GS FINANCE CORP 40054LAR5 05/30/2017 11/29/2022 100.000 0.000 2.6501 128.34 0.082865 0.083963 27.38

GS FINANCE CORP 40054Ls47 09/29/2017 10/01/2024 100.000 0.000 2.9500 132.75 0.092145 0.093504 0.094883 0.096283 0.097703 33.66 34.66
GS FINANCE CORP 40054LAQ7 05/30/2017 05/30/2025 100.000 0.000 3.1002 151.54 0.098902 0.100435 0.101991 0.103572 0.105178 35.98 37.10
GS FINANCE CORP 40054LS39 09/29/2017 06/29/2023 100.000 0.000 2.6502 118.58 0.082334 0.083425 0.084530 29.84 15.05
GS FINANCE CORP 40056FV36 08/02/2019 02/03/2022 100.000 0.000 2.0917 51.52 0.060577 1.94

GS FINANCE CORP 40057C5A5 06/30/2020 06/29/2028 100.000 0.000 1.9400 29.44 0.055471 0.056009 0.056552 0.057101 0.057654 20.07 20.46
GS FINANCE CORP 40056EAL2 09/28/2018 09/28/2023 100.000 0.000 3.8299 131.63 0.119211 0.121494 0.123820 0.126191 43.76 33.49
GS FINANCE CORP 40057LPZ8 04/11/2022 04/03/2025 100.000 0.000 3.3832 0.093979 0.095498 0.097113 0.098756 24.57 34.96
GS FINANCE CORP 40054LAM6 05/31/2017 11/30/2022 100.000 0.000 2.6502 128.35 0.082875 0.083973 27.46

GS FINANCE CORP 40054LAP9 05/31/2017 05/31/2024 100.000 0.000 2.9498 143.75 0.093481 0.094859 0.096258 0.097678 0.099119 33.99 35.00
GS FINANCE CORP 40057LQ95 04/29/2022 01/30/2025 100.000 0.000 3.5568 0.098801 0.099690 0.101462 0.103267 24.04 36.75
GS FINANCE CORP 40054LS21 09/29/2017 10/01/2024 100.000 0.000 2.9500 132.75 0.092145 0.093504 0.094883 0.096283 0.097703 33.66 34.66
GS FINANCE CORP 40056XZC3 01/31/2020 02/11/2030 100.000 0.000 2.6400 51.65 0.076337 0.077345 0.078366 0.079400 0.080449 27.95 28.69
GS FINANCE CORP 40055QK68 08/06/2018 08/04/2023 100.000 0.000 3.7554 135.00 0.116611 0.118800 0.121031 0.123304 43.02 26.19
GS FINANCE CORP 40057LQ87 04/29/2022 05/10/2029 100.000 0.000 4.3900 0.121943 0.122107 0.124787 0.127526 0.130325 29.68 45.70
GS FINANCE CORP 40057EM38 11/30/2020 05/30/2028 100.000 0.000 1.5518 16.93 0.043776 0.044115 0.044458 0.044803 0.045150 15.84 16.09
GS FINANCE CORP 40056F3Z6 03/28/2019 03/30/2023 100.000 0.000 3.1250 89.33 0.093819 0.095284 0.096773 34.31 8.61
GS FINANCE CORP 40056F3Y9 03/28/2019 03/28/2024 100.000 0.000 3.3001 94.52 0.099485 0.101127 0.102795 0.104491 0.106215 36.42 37.63
GS FINANCE CORP 40057FP57 03/31/2021 09/29/2028 100.000 0.000 2.1210 16.02 0.059539 0.060171 0.060809 0.061454 0.062105 21.66 22.13
GS FINANCE CORP 40057LQD6 04/29/2022 01/30/2025 100.000 0.000 3.5568 0.098801 0.099690 0.101462 0.103267 24.04 36.75
GS FINANCE CORP 40057FP40 03/31/2021 09/29/2028 100.000 0.000 2.1210 16.02 0.059539 0.060171 0.060809 0.061454 0.062105 21.66 22.13

* Called in 2022; reportable OID is computed to call date.




SECTION I1-B

Annual

Daily OID Per $1,000 of Maturity Value for Each

OID Per $1,000 of
Maturity Value for

Issue Total Accrual Period
Name of Issuer CUSIP Issue Date (Maturity Date Price Ii:::ggt Yield OID to Calendar vear
& Rate /1722t 5092 1st | 2022 2nd | 2022 3rd | 2023 2nd | 2023 3rd 2022 2023
Period Period 2023 1st Period Period

GS FINANCE CORP 40057FP24 03/31/2021 04/01/2027 100.000 0.000 1.8100 13.67 0.050736 0.051195 0.051659 0.052126 0.052598 18.43 18.77
GS FINANCE CORP 40057LQC8 04/29/2022 05/10/2029 100.000 0.000 4.4700 0.124166 0.124335 0.127114 0.129955 0.132860 30.23 46.57
GS FINANCE CORP 40057FP32 03/31/2021 04/01/2027 100.000 0.000 1.7900 13.52 0.050168 0.050617 0.051070 0.051528 0.051989 18.22 18.55
GS FINANCE CORP 40057LQBO 04/29/2022 05/10/2029 100.000 0.000 4.4700 0.124166 0.124335 0.127114 0.129955 0.132860 30.23 46.57
GS FINANCE CORP 40057LQA2 04/29/2022 07/29/2027 100.000 0.000 4.2951 0.119307 0.120588 0.123178 0.125823 29.07 44 .67
GS FINANCE CORP 40056F3T0 03/28/2019 03/30/2026 100.000 2.000 3.6081 101.39 0.104404 0.105285 0.106182 0.107095 0.108025 37.91 38.56
GS FINANCE CORP 40056FUX1 08/02/2019 0270372022 100.000 0.000 2.0917 51.52 0.060577 1.94

GS FINANCE CORP 40057HE48 05/28/2021 05/28/2031 100.000 VARIES 2.4396 14.38 0.066221 0.064657 0.063515 0.062705 0.062541 23.47 22.69
GS FINANCE CORP 40057CFUO 07/31/2020 08/02/2027 100.000 0.000 1.5699 22.45 0.044301 0.044648 0.044999 0.045352 0.045708 16.11 16.37
GS FINANCE CORP 40057CFT3 07/31/2020 08/02/2027 100.000 0.000 1.5699 22.45 0.044301 0.044648 0.044999 0.045352 0.045708 16.11 16.37
GS FINANCE CORP 40057LQM6 04/13/2022 04/11/2025 100.000 0.000 3.4028 0.094522 0.096112 0.097748 0.099411 24.51 35.16
GS FINANCE CORP 40057CFS5 07/31/2020 08/11/2027 100.000 0.000 1.5700 22.45 0.044319 0.044667 0.045017 0.045371 0.045727 16.12 16.37
GS FINANCE CORP 40057CFR7 07/31/2020 08/11/2027 100.000 0.000 1.5700 22.45 0.044319 0.044667 0.045017 0.045371 0.045727 16.12 16.37
GS FINANCE CORP 40056XZU3 02/05/2020 0270372023 100.000 0.000 1.8668 36.05 0.053317 0.053815 0.054317 19.43 1.74
GS FINANCE CORP 40056YM76 04/03/2020 04/05/2023 100.000 0.000 2.5099 44 .49 0.072388 0.073296 0.074216 26.38 6.98
GS FINANCE CORP 40056XZS8 02/05/2020 0270372023 100.000 0.000 1.8668 36.05 0.053317 0.053815 0.054317 19.43 1.74
GS FINANCE CORP 40057EM61 11/30/2020 12/10/2030 100.000 0.000 1.8600 20.32 0.052660 0.053149 0.053644 0.054142 0.054646 19.07 19.42
GS FINANCE CORP 40057EM46 11/30/2020 05/30/2028 100.000 0.000 1.5518 16.93 0.043776 0.044115 0.044458 0.044803 0.045150 15.84 16.09
GS FINANCE CORP 40057LQH7 04/14/2022 04/20/2026 100.000 0.000 3.7400 0.103889 0.103954 0.105898 0.107878 0.109896 26.85 38.76
GS FINANCE CORP 40055ALY1 02/28/2018 08/28/2025 100.000 0.000 3.7368 152.89 0.118162 0.120370 0.122619 0.124910 0.127244 43.48 45.12
GS FINANCE CORP 40057EM53 11/30/2020 12/10/2030 100.000 0.000 1.8600 20.32 0.052660 0.053149 0.053644 0.054142 0.054646 19.07 19.42
GS FINANCE CORP 40054LBL7 05/31/2017 05/26/2023 100.000 1.250 2.7568 130.46 0.082050 0.082703 0.083364 29.70 12.09
GS FINANCE CORP 40056ESL3 02/05/2019 02/05/2024 100.000 0.000 3.5800 108.63 0.108670 0.110615 0.112595 0.114611 0.116662 40.04 41.49
GS FINANCE CORP 40057JKPO 09/30/2021 10/12/2029 100.000 0.000 2.0967 5.30 0.058283 0.058894 0.059511 0.060135 0.060766 21.19 21.64
GS FINANCE CORP 40057C5X5 07/06/2020 01/03/2025 100.000 0.000 1.2962 19.39 0.036470 0.036706 0.036944 0.037183 0.037424 13.26 13.43
GS FINANCE CORP 40056FEL5 05/31/2019 06/02/2022 100.000 0.000 2.8299 75.39 0.084344 12.74

GS FINANCE CORP 40056F4H5 04/03/2019 02/02/2023 100.000 0.000 3.1275 88.95