Section 1-A

SECTION I-A

and before January 1, 1985.

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

However, no OID information is available to report this year for any such debt instruments. See Section I-B for corporate discount debt
instruments issued after 1984.

Daily OID Per $1,000 of Maturity Value for
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1 d 1 Each Accrual Period Maturity Value for
Maturity Issue Annual Stated; Total OID calendar Year
Name of Issuer custe Issue Date Date Price (%) :Interest Ratei to 1/1/24

2024 1st 2024 2nd 2025 2025 2nd

Period 1st Period 2024 2025




This section reflects publicly traded corporate debt instruments (mostly long term) originally issued at a discount after December 31, 1984.
Debt instruments which matured or were entirely called before 2024 are not included. See Section I-A for corporate discount debt instruments

issued before 1985.

CAUTION: The following OID information supersedes previously published information. Numbers may vary from previous editions because of
rounding or updated information.

Annual

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

OID Per $1,000 of
Maturity Value for

} Issue Stated } Total Period calendar Year
Name of Issuer CUSIP Issue Date iMaturity Date Price Yield OID to
) Interest 1/1/24
Rate 2024_lst 2024_2nd 2024 3rd 2025_2nd 2025_3rd 2024 2025
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ABILENE TEX INDPT SCH DI 003464MH4  :07/23/2020 02/15/2026 91.448 0.000 1.6140 51.99 0.043067 0.043415 0.043765 0.044118 0.044474 15.66 15.92
ABILENE TEX INDPT SCH DI 003464MG6 :07/23/2020 02/15/2025 94.017 0.000 1.3572 4477 0.036942 0.037192 0.037445 13.41 1.65
ACADEMY TEX INDPT SCH DI 004014GQ3 :05/05/2021 08/15/2028 85.895 0.000 2.0999 49.02 0.052546 0.053098 0.053655 0.054219 0.054788 19.17 19.57
ACADEMY TEX INDPT SCH DI 004014GR1 :05/05/2021 08/15/2029 83.776 0.000 2.1498 48.97 0.052527 0.053092 0.053662 0.054239 0.054822 19.17 19.58
ALEDO TEX INDPT SCH DIST 014464XP1 i02/04/2021 02/15/2025 96.817 0.000 0.8042 22.87 0.022070 0.022159 0.022248 7.99 0.98
ALEDO TEX INDPT SCH DIST 014464XQ9 :02/04/2021 02/15/2026 94.773 0.000 1.0700 29.88 0.028940 0.029095 0.029251 0.029407 0.029565 10.49 10.60
ALEDO TEX INDPT SCH DIST 014464XS5 :02/04/2021 02/15/2027 93.206 0.000 1.1701 32.17 0.031202 0.031384 0.031568 0.031753 0.031939 11.32 11.45
ALEDO TEX INDPT SCH DIST 014464XN6 :02/04/2021 02/15/2024 98.040 0.000 0.6542 18.80 0.018114 0.80

ALLEN TEX INDPT SCH DIST 018106UW2 :05/27/2021 02/15/2027 91.292 0.000 1.5999 38.55 0.042032 0.042368 0.042707 0.043049 0.043393 15.28 15.53
ALLEN TEX INDPT SCH DIST 018106Uv4 :05/27/2021 02/15/2026 94.159 0.000 1.2800 31.70 0.034439 0.034659 0.034881 0.035104 0.035329 12_50 12.66
ALVARADO TEX INDPT SCH D 022357H67 :10/28/2020 02/15/2029 87.333 0.000 1.6390 46.47 0.041618 0.041959 0.042302 0.042649 0.042999 15.14 15.39
ALVARADO TEX INDPT SCH D 022357H75 :10/28/2020 02/15/2030 85.130 0.000 1.7390 48.12 0.043164 0.043539 0.043918 0.044300 0.044685 15.71 15.98
ALVARADO TEX INDPT SCH D 022357H42 $10/28/2020 02/15/2027 92.609 0.000 1.2230 36.56 0.032553 0.032752 0.032952 0.033153 0.033356 11.81 11.95
ALVARADO TEX INDPT SCH D 022357H59 :10/28/2020 02/15/2028 89.415 0.000 1.5390 44 .61 0.039900 0.040207 0.040517 0.040828 0.041143 14_50 14.73
ALVARADO TEX INDPT SCH D 022357H26 :10/28/2020 02/15/2025 96.321 0.000 0.8741 27.05 0.023966 0.024071 0.024176 8.68 1.06
ALVARADO TEX INDPT SCH D 022357H34 :10/28/2020 02/15/2026 94.240 0.000 1.1230 34.12 0.030333 0.030504 0.030675 0.030847 0.031020 11.00 11.12
AMARILLO TEX INDPT SCH D 023051YV1 :10/14/2020 02/01/2024 97.347 0.000 0.8171 25.85 0.022604 0.68

AMARILLO TEX INDPT SCH D 023051YW9 :10/14/2020 02/01/2025 96.350 0.000 0.8671 27.17 0.023775 0.023879 0.023982 8.61 0.72
ANHEUSER-BUSCH COMPANIES UO0323AE2 :11/13/2018 02/01/2036 93.636 4.700 5.2667 13.45 0.008220 0.008436 0.008658 0.008886 0.009120 3.06 3.23
ANHEUSER-BUSCH COMPANIES U00323AD4 :i11/13/2018 02/01/2026 96.122 3.650 4.2802 26.35 0.015747 0.016084 0.016428 0.016780 0.017139 5.83 6.08
ANHEUSER-BUSCH COMPANIES 03522AAD2 i11/13/2018 02/01/2026 96.122 3.650 4.2802 26.35 0.015747 0.016084 0.016428 0.016780 0.017139 5.83 6.08
ANHEUSER-BUSCH COMPANIES 03522AAE0 :11/13/2018 02/01/2036 93.636 4.700 5.2667 13.45 0.008220 0.008436 0.008658 0.008886 0.009120 3.06 3.23
ARGYLE TEX INDPT SCH DIS 040319L52 :10/14/2020 08/15/2030 84.028 0.000 1.7770 49.17 0.043611 0.043998 0.044389 0.044783 0.045181 15.88 16.16
ARGYLE TEX INDPT SCH DIS 040319L29 :10/14/2020 08/15/2025 95.120 0.000 1.0371 32.16 0.028220 0.028366 0.028513 0.028661 10.23 6.41
ARGYLE TEX INDPT SCH DIS 040319L45 :10/14/2020 08/15/2027 91.280 0.000 1.3390 40.01 0.035262 0.035498 0.035736 0.035975 0.036216 12.80 12.97
ARGYLE TEX INDPT SCH DIS 040319L37 :10/14/2020 08/15/2026 92.991 0.000 1.2489 37.97 0.033421 0.033630 0.033840 0.034051 0.034264 12.13 12.28
ARLINGTON TEX INDPT SCH 0418265M6 :07/30/2020 02/15/2024 95.925 0.000 1.1781 39.32 0.032534 1.43

Amgen Inc. 031162AK6 :03/01/2005 03/01/2032 72.947 VARIES 4.4730 945_22 0.202402 0.206708 0.211085 0.215561 0.220136 74.68 77.88
Anywhere Real Estate Group LLC 75606DAS0 :08/24/2023 04/15/2030 91.110 7.000 8.8000 3.60 0.028500 0.029778 0.031056 0.032444 0.033833 10.68 11.64
Argentina, Republic 040114GB0 :07/21/2001 07/21/2030 80.144 10.250 12.8670 84.99 0.030367 0.032320 0.034400 0.036613 0.038968 11.93 13.51
Azul Investments LLP 05502FAE8 :09/28/2023 06/30/2030 55.670 7.500 19.6100 8.74 0.099719 0.109497 0.120235 0.132025 0.144922 37.66 45.41
Azul Secured Finance LLP 05501WABB :07/14/2023 05/28/2030 83.250 10.875 14.8400 7.29 0.042916 0.045598 0.049792 0.052613 0.057452 16.43 18.95
Azul Secured Finance LLP 05501WAA0 :07/14/2023 05/28/2029 93.950 11.500 13.0000 3.69 0.020551 0.021648 0.023437 0.024553 0.026581 7.82 8.86
BANK OF AMERICA 09711BKW5 :04/30/2024 01/30/2029 100.000 :0.000 5.2200 0.145000 0.146892 0.150726 0.154660 35.23 54.74
BANK OF AMERICA 09710PJT4 :02/05/2024 02/05/2026 100.000 :0.000 4.8200 0.133889 0.137116 0.140420 0.143804 44 .12 50.93
BANK OF AMERICA 09711DBL5 :08/30/2024 07/30/2026 100.000 :0.000 4.8900 0.135833 0.138601 0.141990 16.44 50.33
BANK OF AMERICA 09710PL38 :i01/31/2024 01/31/2029 100.000 :0.000 4.6900 0.130278 0.133333 0.136459 0.139659 43.58 49_.52
BANK OF AMERICA 09709T7K1 :03/21/2024 03/21/2039 100.000 :VARIES 5.4000 0.149512 0.147536 0.145506 0.143421 41.56 52.34
BANK OF AMERICA 09711DD58 :07/31/2024 07/30/2026 100.000 :0.000 5.0000 0.138889 0.142361 0.145920 20.97 51.69
BANK OF AMERICA 09711BNP7 :04/26/2024 04/22/2027 110.000 :1.200 5.3000 0.161944 0.165277 0.168773 0.172363 39.74 60.61
BANK OF AMERICA 09711BP59 :05/03/2024 05/03/2027 100.000 :0.000 5.3200 0.147778 0.151709 0.155744 0.159887 35.40 55.82
BANK OF AMERICA 09711D6V9 :08/22/2024 08/23/2029 100.000 :0.000 4.3200 0.120000 0.122606 0.125255 15.48 44 .34
BANK OF AMERICA 09711BBPO :03/25/2024 03/23/2029 100.000 :0.000 4.8100 0.133611 0.136789 0.140079 0.143447 37.19 50.49
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BANK OF AMERICA 09710PRW8 :02/29/2024 02/27/2026 100.000 :0.000 5.1200 0.142222 0.145823 0.149556 0.153384 43.40 54.11
BANK OF AMERICA 09711DZB1 :08/05/2024 08/05/2026 100.000 :0.000 4.8900 0.135833 0.139154 0.142557 19.83 50.48
BANK OF AMERICA 09711B2Q8 :03/28/2024 03/30/2026 100.000 :0.000 5.1500 0.143056 0.143096 0.146781 0.150561 0.154438 39.40 54.22
BANK OF AMERICA 09711DZX3 i06/28/2024 06/30/2026 100.000 :0.000 5.0600 0.140556 0.140595 0.144152 0.147799 0.151538 25.73 52.56
BANK OF AMERICA 09710PSQ0 :03/05/2024 03/05/2026 100.000 :0.000 5.0000 0.138889 0.142361 0.145920 0.149568 41.51 52.73
BANK OF AMERICA 09711B3T1 i04/03/2024 04/06/2026 100.000 :0.000 5.4600 0.151667 0.151736 0.155878 0.160134 0.164505 41.02 57.62
BANK OF AMERICA 09711B4H6 :03/13/2024 03/13/2029 100.000 :0.000 4._7700 0.132500 0.135660 0.138896 0.142208 38.50 50.13
BANK OF AMERICA 09711DLC4 :05/24/2024 05/27/2027 100.000 :0.000 5.0000 0.138889 0.138947 0.142420 0.145981 0.149630 30.27 52.16
BANK OF AMERICA 09711BER3 :03/28/2024 03/25/2027 110.000 :1.000 4.9600 0.151555 0.154574 0.157719 0.160941 41.51 56.82
BANK OF AMERICA 09710PDZ6 :12/29/2023 12/29/2028 100.000 :0.000 4._7600 0.26 0.132222 0.135369 0.138591 0.141889 0.145266 48.18 50.50
BANK OF AMERICA 09710PV78 :02/29/2024 03/01/2029 100.000 :0.000 5.0500 0.140278 0.143859 0.147492 0.151216 42.79 53.33
BANK OF AMERICA 09711BFQ4 :04/30/2024 04/30/2026 100.000 :0.000 5.3500 0.148611 0.152586 0.156668 0.160859 36.06 56.17
BANK OF AMERICA 09710PVX1 :03/05/2024 03/05/2029 100.000 :0.000 4.8500 0.134722 0.137989 0.141335 0.144763 40.26 51.06
BANK OF AMERICA 09711B7D2 i03/28/2024 12/29/2028 100.000 :0.000 4.0900 0.113611 0.114786 0.117133 0.119528 0.121973 31.23 42.61
BANK OF AMERICA 09710PYJ9 i03/01/2024 03/02/2029 100.000 i0.000 4.7900 0.133056 0.136260 0.139523 0.142865 40.30 50.43
BANK OF AMERICA 09710PHX7 :01/31/2024 01/30/2026 100.000 :0.000 4.9400 0.137222 0.140612 0.144085 0.147644 45.93 52.31
BANK OF AMERICA CORPORATION 06084WY46 :09/28/2022 09/28/2027 100.000 :VARIES 5.9700 74.04 0.163705 0.163613 0.164346 0.164272 0.164198 58.98 59.14
BANK OF MONTREAL 06376AD49 :04/16/2024 04/16/2026 100.000 :0.000 5.7400 0.159444 0.164021 0.168728 0.173570 41.00 60.61
BANK OF MONTREAL 06368Gz83 :08/31/2022 02/28/2030 100.000 :0.000 4.0770 55.45 0.117888 0.120291 0.122743 0.125245 0.127799 43.47 45.26
BANK OF MONTREAL 06368GYR2 :09/06/2022 09/08/2026 100.000 :0.000 4.2130 56.61 0.122039 0.124609 0.127234 0.129914 0.132651 44.98 46.90
BANK OF MONTREAL 06368GYS0 :08/31/2022 08/31/2026 100.000 :0.000 4.1370 56.28 0.119720 0.122183 0.124724 0.127275 0.129937 4415 46.00
BANK OF MONTREAL 06368GYT8 :09/06/2022 09/08/2026 100.000 :0.000 4.2130 56.61 0.122039 0.124609 0.127234 0.129914 0.132651 44.98 46.90
BANK OF MONTREAL 06368GYQ4 :08/31/2022 08/31/2026 100.000 i0.000 4.1370 56.28 0.119720 0.122183 0.124724 0.127275 0.129937 4415 46.00
BANK OF MONTREAL 06375MRA5 102/05/2024 08/05/2025 100.000 :0.000 5.3400 0.148333 0.152294 0.156360 48.93 33.32
BANK OF MONTREAL 06375MRB3  101/31/2024 01/31/2028 100.000 :0.000 5.1300 0.142500 0.146155 0.149904 0.153749 47.72 54.44
BANK OF MONTREAL 06375MR98 :01/31/2024 07/31/2025 100.000 :0.000 5.4300 0.150833 0.154928 0.159135 50.54 33.14
BANK OF MONTREAL 06375MS22 :101/31/2024 01/30/2026 100.000 :0.000 5.2900 0.146944 0.150831 0.154821 0.158916 49.23 56.24
BANK OF MONTREAL 06375MRF4 102/05/2024 02/05/2026 100.000 :0.000 5.1900 0.144167 0.147908 0.151746 0.155684 47 .54 55.07
BANK OF MONTREAL 06375MRE7 :02/05/2024 02/05/2026 100.000 :0.000 5.1900 0.144167 0.147908 0.151746 0.155684 47 .54 55.07
BANK OF MONTREAL 06375MRG2 02/05/2024 02/05/2026 100.000 :0.000 5.1900 0.144167 0.147908 0.151746 0.155684 47.54 55.07
BANK OF MONTREAL 06375MRHO  i01/31/2024 01/29/2027 100.000 i0.000 5.1100 0.141944 0.145551 0.149270 0.153084 47.53 54.21
BANK OF MONTREAL 06375MRJ6 :01/31/2024 01/30/2026 100.000 :0.000 5.2900 0.146944 0.150831 0.154821 0.158916 49.23 56.24
BANK OF MONTREAL 06375MRK3  101/31/2024 01/30/2026 100.000 :0.000 5.2900 0.146944 0.150831 0.154821 0.158916 49.23 56.24
BANK OF MONTREAL 06374VAK2 110/31/2022 04/30/2024 100.000 :0.000 5.4470 64.95 0.159659 19.00

BANK OF MONTREAL 06374VALO :10/31/2022 04/30/2024 100.000 :0.000 5.4470 64.95 0.159659 19.00

BANK OF MONTREAL 06375MRL1 :02/05/2024 02/05/2026 100.000 :0.000 5.1900 0.144167 0.147908 0.151746 0.155684 47.54 55.07
BANK OF MONTREAL 06375MRM9  101/31/2024 01/30/2026 100.000 :0.000 5.2900 0.146944 0.150831 0.154821 0.158916 49.23 56.24
BANK OF MONTREAL 06374VSD4  109/22/2022 09/23/2024 100.000 :0.000 4._1550 53.89 0.120276 0.122774 31.96

BANK OF MONTREAL 06374VAV8 i11/01/2022 05/01/2024 100.000 i0.000 5.3340 63.42 0.156175 18.74

BANK OF MONTREAL 06374VAW6 :11/01/2022 05/01/2024 100.000 :0.000 5.3340 63.42 0.156175 18.74

BANK OF MONTREAL 06374VAX4 110/31/2022 10/30/2026 100.000 :0.000 5.4140 64.55 0.158641 0.162936 0.167346 0.171876 0.176529 58.41 61.62
BANK OF MONTREAL 06375MSN6  :01/18/2024 01/18/2029 100.000 :0.000 4.9300 0.136944 0.140320 0.143779 0.147323 47.52 52.28
BANK OF MONTREAL 06375MTK1 101/26/2024 01/26/2027 100.000 :0.000 5.0600 0.140556 0.144112 0.147758 0.151496 47.64 53.68
BANK OF MONTREAL 06375MUH6 102/29/2024 02/27/2026 100.000 :0.000 5.2100 0.144722 0.148450 0.152317 0.156285 4417 55.11
BANK OF MONTREAL 06375MUJ2 :02/29/2024 08/29/2025 100.000 :0.000 5.6900 0.158056 0.162552 0.167151 48.28 39.52
BANK OF MONTREAL 06375MTZ8 i01/31/2024 01/30/2026 100.000 :0.000 5.2800 0.146667 0.150539 0.154513 0.158592 49.13 56.13
BANK OF MONTREAL 06375MUV5  i02/29/2024 02/26/2027 100.000 i0.000 5.2900 0.146944 0.150766 0.154754 0.158847 44.85 56.00
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BANK OF MONTREAL 06375MV77 103/05/2024 03/05/2026 100.000 :0.000 5.5100 0.153056 0.157272 0.161605 0.166057 45.79 58.42
BANK OF MONTREAL 06375MV85 :03/05/2024 03/05/2026 100.000 :0.000 5.5100 0.153056 0.157272 0.161605 0.166057 45.79 58.42
BANK OF MONTREAL 06375MUW3  102/29/2024 02/27/2026 100.000 :0.000 5.5100 0.153056 0.157225 0.161557 0.166008 46.74 58.47
BANK OF MONTREAL 06375MV93 :103/05/2024 03/05/2026 100.000 :0.000 5.5100 0.153056 0.157272 0.161605 0.166057 45.79 58.42
BANK OF MONTREAL 06375MUX1 :02/29/2024 02/27/2026 100.000 :0.000 5.5100 0.153056 0.157225 0.161557 0.166008 46.74 58.47
BANK OF MONTREAL 06375MUL7 :02/29/2024 02/29/2028 100.000 :0.000 5.2400 0.145556 0.149369 0.153261 0.157299 4442 55.44
BANK OF MONTREAL 06375MUK9 i03/05/2024 09/05/2025 100.000 :0.000 5.6800 0.157778 0.162259 0.166867 47.22 40.42
BANK OF MONTREAL 06375MV36 :03/05/2024 09/05/2028 100.000 :0.000 5.1800 0.143889 0.147616 0.151439 0.155361 43.02 54.73
BANK OF MONTREAL 06374V4T0 :109/07/2022 09/05/2025 100.000 :0.000 4.2850 57.47 0.124154 0.126814 0.129531 0.132306 45.80 32.11
BANK OF MONTREAL 06375MW35 :02/21/2024 02/23/2026 100.000 :0.000 5.5000 0.152778 0.152824 0.157027 0.161345 0.165782 47.91 58.43
BANK OF MONTREAL 06374V4S2 109/20/2022 09/22/2025 100.000 :0.000 4.0706 53.01 0.117748 0.120145 0.122590 0.125085 43.30 32.45
BANK OF MONTREAL 06375MWD3  102/22/2024 08/22/2025 100.000 :0.000 5.7200 0.158889 0.163433 0.168107 49.68 38.59
BANK OF MONTREAL 06375MWZ4 102/26/2024 05/27/2025 100.000 :0.000 5.6400 0.156667 0.158900 0.163381 48.41 23.85
BANK OF MONTREAL 06375MYL3 i03/28/2024 03/31/2026 100.000 :0.000 5.3900 0.149722 0.149767 0.153803 0.157948 0.162205 41.25 56.88
BANK OF MONTREAL 06375MYM1  i03/28/2024 09/30/2025 100.000 i0.000 5.5600 0.154444 0.154492 0.158787 0.163201 42 .57 43.51
BANK OF MONTREAL 06375MYN9  104/02/2024 10/02/2025 100.000 :0.000 5.5400 0.153889 0.158152 0.162532 41.78 43.65
BANK OF MONTREAL 06375MYP4  103/28/2024 03/31/2028 100.000 :0.000 5.1800 0.143889 0.143930 0.147658 0.151482 0.155406 39.63 54.55
BANK OF MONTREAL 06375MYQ2 :03/28/2024 03/31/2028 100.000 :0.000 5.1800 0.143889 0.143930 0.147658 0.151482 0.155406 39.63 54.55
BANK OF MONTREAL 06375MZ232 :104/02/2024 10/02/2028 100.000 :0.000 5.0700 0.140833 0.144403 0.148064 0.151818 38.20 53.30
BANK OF MONTREAL 06376AQ37 :06/28/2024 12/28/2026 100.000 :0.000 5.3791 0.149419 0.153438 0.157565 0.161803 27.36 56.01
BANK OF MONTREAL 06376APU8 :06/28/2024 12/31/2025 100.000 :0.000 5.6081 0.155781 0.155829 0.160199 0.164691 28.52 58.32
BANK OF MONTREAL 06376APT1 i06/28/2024 06/30/2026 100.000 :0.000 5.4534 0.151483 0.151529 0.155661 0.159905 0.164266 27.73 56.81
BANK OF MONTREAL 06376APW4 106/28/2024 06/30/2028 100.000 i0.000 5.2415 0.145597 0.145640 0.149456 0.153373 0.157393 26.66 54.52
BANK OF MONTREAL 06375Mz265 :03/28/2024 03/31/2027 100.000 :0.000 5.2400 0.145556 0.145598 0.149413 0.153327 0.157344 40.10 55.21
BANK OF MONTREAL 06375M273 103/28/2024 03/31/2026 100.000 :0.000 5.3900 0.149722 0.149767 0.153803 0.157948 0.162205 41.25 56.88
BANK OF MONTREAL 06375Mz81 :03/28/2024 03/31/2026 100.000 :0.000 5.3900 0.149722 0.149767 0.153803 0.157948 0.162205 41.25 56.88
BANK OF MONTREAL 06375MYX7 104/02/2024 04/02/2026 100.000 :0.000 5.3700 0.149167 0.153172 0.157284 0.161508 40.48 56.62
BANK OF MONTREAL 06375MYY5 :104/02/2024 04/02/2026 100.000 :0.000 5.3700 0.149167 0.153172 0.157284 0.161508 40.48 56.62
BANK OF MONTREAL 06375MYZ2 :104/02/2024 04/02/2026 100.000 :0.000 5.3700 0.149167 0.153172 0.157284 0.161508 40.48 56.62
BANK OF MONTREAL 06375MZG3 104/02/2024 04/02/2027 100.000 :0.000 5.2100 0.144722 0.148492 0.152360 0.156329 39.27 54.85
BANK OF MONTREAL 06375MZH1  i04/02/2024 04/02/2027 100.000 :0.000 5.2100 0.144722 0.148492 0.152360 0.156329 39.27 54.85
BANK OF MONTREAL 06376AQN3 106/28/2024 06/30/2026 100.000 :0.000 5.4534 0.151483 0.151529 0.155661 0.159905 0.164266 27.73 56.81
BANK OF MONTREAL 06376AQP8 :06/28/2024 06/30/2026 100.000 :0.000 5.4534 0.151483 0.151529 0.155661 0.159905 0.164266 27.73 56.81
BANK OF MONTREAL 06376AQQ6 :06/28/2024 06/30/2026 100.000 :0.000 5.4534 0.151483 0.151529 0.155661 0.159905 0.164266 27.73 56.81
BANK OF NOVA SCOTIA 06417YR92 i05/03/2024 05/06/2027 100.000 :0.000 5.5700 0.154722 0.154794 0.159105 0.163536 0.168091 37.08 58.57
BANK OF NOVA SCOTIA 06417Y5S4 :08/19/2024 09/03/2027 100.000 :4.560 4.5600 0.126667 0.129556 0.132500 0.135556 16.72 46.89
BANK OF NOVA SCOTIA 06417Y4A4 :106/27/2024 06/27/2026 100.000 :VARIES 5.7400 0.011009 0.011031 0.011053 0.011074 2.03 3.98
BANK OF NOVA SCOTIA 06417YK32 i02/06/2024 02/06/2029 100.000 iVARIES 5.3700 0.027528 0.027664 0.027802 0.027939 8.97 10.02
BANK OF NOVA SCOTIA 06417YYQ6 i01/03/2024 01/06/2026 100.000 i0.000 5.0400 0.140000 0.140059 0.143588 0.147207 0.150916 50.76 53.63
BANK OF NOVA SCOTIA 064183697 :03/07/2024 02/25/2028 100.000 :0.000 5.2600 0.146111 0.149698 0.153635 0.157675 43.41 55.61
BANK OF NOVA SCOTIA 06418LAW6 :03/05/2024 03/05/2026 100.000 :0.000 5.3500 0.148611 0.152586 0.156668 0.160859 4445 56.63
BARCLAYS BANK 06745QAK5 :03/27/2024 03/25/2027 100.000 :0.000 4.9600 0.137778 0.141157 0.144657 0.148245 38.08 52.13
BARCLAYS BANK 06745QRD3 105/31/2024 06/01/2029 100.000 :0.000 5.4200 0.150556 0.154658 0.158850 0.163154 31.89 56.69
BARCLAYS BANK 06745QRH4 105/07/2024 05/07/2029 107.140 :0.250 5.3900 0.160389 0.164556 0.168778 0.173167 37.76 60.47
BARCLAYS BANK 06745QRB7 :05/31/2024 12/03/2026 100.000 :0.000 5.3500 0.148611 0.148677 0.152654 0.156738 0.160931 31.48 55.92
BARCLAYS BANK 06745QRC5 (05/31/2024 06/03/2027 100.000 :0.000 5.3700 0.149167 0.149233 0.153240 0.157355 0.161580 31.60 56.14
BARCLAYS BANK 06744EDH7 102/16/2024 02/16/2029 100.000 i1.000 5.2800 0.146667 0.151500 0.153056 0.155500 46.63 55.39
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BARCLAYS BANK 06745QA90 :03/25/2024 04/24/2025 100.000 :0.000 5.0100 0.139167 0.139728 0.143229 38.78 16.18
BARCLAYS BANK 06745QR27 :05/31/2024 06/03/2027 100.000 :0.000 5.3700 0.149167 0.149233 0.153240 0.157355 0.161580 31.60 56.14
BARCLAYS BANK 06745QR35 :05/31/2024 06/01/2029 100.000 :0.000 5.4200 0.150556 0.154658 0.158850 0.163154 31.89 56.69
BARCLAYS BANK 06745Q0C6 :06/04/2024 12/03/2027 100.000 :0.000 5.3700 0.149167 0.153150 0.157262 0.161484 30.99 56-11
BARCLAYS BANK 06745PMZ1 :01/26/2024 02/27/2025 100.000 :0.000 5.2900 0.146944 0.147614 0.151518 49.91 8.49
BARCLAYS BANK 06745Q028 :05/31/2024 06/07/2028 100.000 :0.000 5.4100 0.150278 0.150436 0.154505 0.158685 0.162977 31.84 56.58
BARCLAYS BANK 06745QPR4 :05/17/2024 05/17/2029 100.000 :0.000 5.3000 0.147222 0.151124 0.155128 0.159239 33.15 55.48
BARCLAYS BANK 06745PMK4  :01/26/2024 01/28/2026 100.000 :0.000 5.2900 0.146944 0.146988 0.150875 0.154866 0.158962 49.84 56.27
BARCLAYS BANK 06745UL73 :08/14/2024 08/14/2028 100.000 :0.000 4.6900 0.130278 0.133333 0.136459 17.85 48.30
BARCLAYS BANK 06745PLT6 :01/25/2024 07/25/2025 100.000 :0.000 5.3800 0.149444 0.153465 0.157593 50.84 32.05
BARCLAYS BANK 06745UK25 :07/24/2024 01/24/2028 100.000 :0.000 5.0800 0.141111 0.144695 0.148371 22.15 52-58
BARCLAYS BANK 06745PLC3 :01/24/2024 01/24/2029 100.000 :VARIES 5.3400 0.147111 0.143889 0.139056 0.134944 48.54 49.64
BARCLAYS BANK 06745QNR6 :04/24/2024 04/22/2027 100.000 :VARIES 5.4600 0.151556 0.151167 0.151833 0.156056 37-.26 54.86
BARCLAYS BANK 06745Q4R7 :03/28/2024 03/29/2029 100.000 :0.000 5.0800 0.141111 0.144715 0.148391 0.152160 38.85 53.44
BARCLAYS BANK 06745QVQ9 :05/28/2024 05/25/2029 100.000 :0.000 5.2900 0.146944 0.150766 0.154754 0.158847 31.44 55.28
BARCLAYS BANK 06745Q4N6 :03/28/2024 03/30/2027 100.000 :0.000 5.0000 0.138889 0.138927 0.142401 0.145961 0.149610 38.24 52.56
BARCLAYS BANK 06745Q4Q9 :04/03/2024 04/01/2027 100.000 :0.000 5.1100 0.141944 0.145531 0.149249 0.153062 38.36 53.74
BARCLAYS BANK 06745PSJ1 :03/05/2024 03/04/2027 100.000 :0.000 5.2000 0.144444 0.148179 0.152032 0.155985 43.19 54.95
BARCLAYS BANK 06745PSL6 :02/08/2024 02/08/2029 100.000 :0.000 5.4100 0.150278 0.154343 0.158518 0.162806 49.12 57.53
BARCLAYS BANK 06745PSK8 :03/05/2024 03/05/2029 100.000 :0.000 5.2700 0.146389 0.150246 0.154205 0.158269 43.78 55.73
BARCLAYS BANK 06745QEGO :05/02/2024 11/03/2027 100.000 :0.000 5.4000 0.150000 0.154073 0.158232 0.162505 36.09 56.70
BARCLAYS BANK 06745PSH5 :03/05/2024 03/05/2026 100.000 :0.000 5.1600 0.143333 0.147031 0.150825 0.154716 42.86 54.51
BARCLAYS BANK 06745QEF2 :05/02/2024 02/04/2027 100.000 :0.000 5.3400 0.148333 0.150358 0.154372 0.158494 35.75 56.05
BARCLAYS BANK 06745PRY9 :02/29/2024 03/01/2029 100.000 :VARIES 5.3100 0.147111 0.143167 0.136889 0.136667 43.19 49.65
BARCLAYS BANK 06745Qv89 :06/05/2024 06/03/2027 100.000 :0.000 5.2800 0.146667 0.150496 0.154469 0.158547 30.32 55.12
BARCLAYS BANK 06745Q3U1 :03/28/2024 03/30/2026 100.000 :0.000 5.3600 0.148889 0.148933 0.152925 0.157023 0.161231 41.02 56.55
BARCLAYS BANK 06745Q3V9 :03/28/2024 03/30/2027 100.000 :0.000 5.3100 0.147500 0.147544 0.151461 0.155482 0.159610 40.64 55.99
BARCLAYS BANK 06745Q3W7 :03/28/2024 03/29/2029 100.000 :0.000 5.2300 0.145278 0.149098 0.152997 0.156998 40.01 55.10
BARCLAYS BANK 06745PRP8 :02/29/2024 08/31/2026 100.000 :0.000 5.2500 0.145833 0.149683 0.153568 0.157644 44 .51 55.56
BARCLAYS BANK 06745PRQ6 :02/29/2024 03/03/2027 100.000 :0.000 5.2600 0.146111 0.146197 0.150041 0.153988 0.158037 44.60 55.67
BARCLAYS BANK 06745PRR4 :02/29/2024 03/01/2029 100.000 :0.000 5.3100 0.147500 0.151460 0.155481 0.159609 45.02 56.23
BARCLAYS BANK 06745QUU1 :05/28/2024 02/25/2027 100.000 :0.000 5.2600 0.146111 0.147968 0.151860 0.155854 31.36 54.96
BARCLAYS BANK 06745QDS5 :03/27/2024 03/25/2026 100.000 :0.000 4.9300 0.136944 0.140283 0.143741 0.147284 37-.84 51.80
BARCLAYS BANK 06745QDM8 :03/28/2024 03/29/2029 100.000 :VARIES 5.2300 0.146056 0.137056 0.134167. 0.128222 38.42 48.04
BARCLAYS BANK 06745QUR8 :05/18/2024 05/18/2028 100.000 :0.000 5.3300 0.148056 0.152001 0.156052 0.160211 33-19 55.80
BARCLAYS BANK 06745QDL0O :04/02/2024 04/01/2026 100.000 :0.000 5.0300 0.139722 0.143217 0.146819 0.150511 37-90 52.86
BARCLAYS BANK 06745QDE6 :03/25/2024 03/24/2027 100.000 :0.000 5.3900 0.149722 0.153735 0.157878 0.162133 41.71 56.90
BARCLAYS BANK 06745Q3C1 :03/12/2024 03/11/2027 100.000 :0.000 4._9600 0.137778 0.141176 0.144677 0.148265 40.19 52.23
BARCLAYS BANK 06745QDD8 :04/10/2024 04/10/2029 100.000 :VARIES 5.2300 0.145778 0.136444 0.132444 0.126833 36.67 47.79
BARCLAYS BANK 06745Q2W8 :03/11/2024 03/11/2027 100.000 :0.000 5.0200 0.139444 0.142944 0.146532 0.150210 40.82 52.91
BARCLAYS BANK 06745QD97 :03/25/2024 03/25/2026 100.000 :0.000 4_9500 0.137500 0.140903 0.144390 0.147964 38.28 52.03
BARCLAYS BANK 06745PR37 :02/09/2024 02/09/2029 100.000 :0.000 5.3300 0.148056 0.152001 0.156052 0.160211 48.23 56.62
BARCLAYS BANK 06745QTQ2 :05/30/2024 08/28/2025 100.000 :0.000 5.3200 0.147778 0.149700 0.153682 31.42 36.20
BARCLAYS BANK 06745Q2N8 :03/27/2024 09/27/2028 100.000 :0.000 5.0200 0.139444 0.142944 0.146532 0.150210 38.54 52.79
BARCLAYS BANK 06745PR29 :02/13/2024 02/13/2029 100.000 :VARIES 5.4100 0.149778 0.149389 0.143167 0.145889 46.94 52.30
BARCLAYS BANK 06745Q2M0 :03/27/2024 09/27/2029 100.000 :0.000 5.0000 0.138889 0.142361 0.145920 0.149568 38.38 52.57
BARCLAYS BANK 06745PQE4 :03/04/2024 09/07/2027 100.000 :0.000 5.2400 0.145556 0.145619 0.149434 0.153350 0.157367 43.68 55.41




6

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

OID Per $1,000 of

i Issue 222:2:1 i Total Period Matcuarlle?:j:f IYueearf o
Name of Issuer CUSIP Issue Date iMaturity Date Price Yield OID to
) Interest 1/1/24
Rate 2024_1st 2024_2nd 2024 3rd 2025_2nd 2025_3rd 2024 2025
Period Period 2025 1st Period Period
BARCLAYS BANK 06745QCJ6 :03/25/2024 03/25/2027 100.000 :0.000 5.0800 0.141111 0.144695 0.148371 0.152139 39.29 53.47
BARCLAYS BANK 06745Q2A6 :03/28/2024 03/30/2028 100.000 :0.000 5.2700 0.146389 0.146432 0.150290 0.154250 0.158315 40.33 55.55
BARCLAYS BANK 06745QCF4 103/27/2024 03/27/2028 100.000 :0.000 5.0000 0.138889 0.142361 0.145920 0.149568 38.38 52.57
BARCLAYS BANK 06745PQD6 :03/04/2024 12/04/2026 100.000 :0.000 5.2100 0.144722 0.146607 0.150426 0.154345 0.158366 43.48 55.07
BARCLAYS BANK 06745QTG4 :06/10/2024 12/10/2025 100.000 :0.000 5.0400 0.140000 0.143528 0.147145 28.21 49.31
BARCLAYS BANK 06745QSX8 i05/13/2024 05/11/2028 100.000 iVARIES 5.3200 0.147778 0.145800 0.143767 0.147589 33.32 52.59
BARCLAYS BANK 06745QSU4 :06/05/2024 06/05/2029 100.000 :0.000 5.3400 0.148333 0.152294 0.156360 0.160535 30.66 55.77
BARCLAYS BANK 06745QSV2 :05/31/2024 06/01/2029 100.000 iVARIES 5.4200 0.153167 0.144556 0.144944 0.141222 31.22 52.14
BARCLAYS BANK 06745QBP3 :104/03/2024 04/05/2027 100.000 :0.000 5.3200 0.147778 0.147821 0.151754 0.155790 0.159934 39.95 56.06
BARCLAYS BANK 06745QSN0  :06/05/2024 06/05/2029 100.000 :0.000 5.3400 0.148333 0.152294 0.156360 0.160535 30.66 55.77
BARCLAYS BANK 06745PPC9 102/22/2024 08/01/2028 100.000 :0.000 5.6300 0.156389 0.160278 0.164789 0.169428 48.91 59.88
BARCLAYS BANK 06745QSE0 :06/05/2024 06/04/2026 100.000 :0.000 5.2300 0.145278 0.149056 0.152953 0.156953 30.03 54.57
BARCLAYS BANK 06745PPB1 102/22/2024 08/21/2029 100.000 :0.000 5.4900 0.152500 0.156663 0.160963 0.165382 47.66 58.31
BARCLAYS BANK 06745QRY7 i05/31/2024 06/01/2029 100.000 :0.000 5.4200 0.150556 0.154658 0.158850 0.163154 31.89 56.69
BARCLAYS BANK 06745QRZ4 :06/05/2024 06/05/2029 100.000 i0.000 5.3400 0.148333 0.152294 0.156360 0.160535 30.66 55.77
BARCLAYS BANK 06745QS67 :05/31/2024 06/02/2031 100.000 :0.000 5.3100 0.147500 0.147544 0.151461 0.155482 0.159610 31.25 55.49
BARCLAYS BANK 06745QS75 i05/31/2024 06/04/2031 100.000 :0.000 5.3100 0.147500 0.147587 0.151505 0.155528 0.159657 31.25 55.49
BARCLAYS BANK 06745QB57 :03/20/2024 03/18/2027 100.000 :0.000 5.4200 0.150556 0.154590 0.158780 0.163083 42.72 57.28
BARCLAYS BANK 06745QAT6 :03/15/2024 06/16/2025 100.000 :0.000 5.0200 0.139444 0.141214 0.144758 40.28 23.89
BARCLAYS BANK 06745QAU3 :03/15/2024 06/16/2025 100.000 :0.000 5.0200 0.139444 0.141214 0.144758 40.28 23.89
BARCLAYS BANK 06745QRW1 :05/31/2024 12/03/2026 100.000 :0.000 5.3500 0.148611 0.148677 0.152654 0.156738 0.160931 31.48 55.92
BARCLAYS BANK 06745QRX9 i06/05/2024 12/03/2026 100.000 :0.000 5.2500 0.145833 0.149619 0.153546 0.157577 30.15 54.79
BARCLAYS BANK 06745QRQ4 05/29/2024 11/28/2029 100.000 i0.000 5.3300 0.148056 0.151979 0.156030 0.160188 31.52 55.71
BARCLAYS BANK 06745QRR2 105/29/2024 11/29/2028 100.000 :0.000 5.3600 0.148889 0.152879 0.156976 0.161183 31.69 56.04
BARCLAYS BANK 06745PFY2 102/05/2024 02/05/2029 100.000 :0.000 5.1300 0.142500 0.146155 0.149904 0.153749 46.99 54.40
BARCLAYS BANK 06745PFZ9 :01/31/2024 07/30/2026 100.000 :0.000 5.2900 0.146944 0.150831 0.154821 0.158916 49.23 56.24
BARCLAYS BANK 06745UEJ5 :08/05/2024 08/03/2029 100.000 :0.000 4.8400 0.134444 0.137662 0.140993 19.63 49.95
BARCLAYS BANK 06745PG54 102/05/2024 02/04/2027 100.000 :0.000 5.0700 0.140833 0.144384 0.148044 0.151797 46.43 53.73
BARCLAYS BANK 06745Q2Z5 :06/07/2024 12/09/2025 100.000 :0.000 5.2500 0.145833 0.145876 0.149705 0.153635 29.84 51.31
BARCLAYS BANK 06745QJ59 i05/03/2024 05/03/2029 100.000 :0.000 5.4900 0.152500 0.156686 0.160987 0.165406 36.54 57.69
BARCLAYS BANK 06745PG21 i01/31/2024 01/29/2027 100.000 i0.000 5.2300 0.145278 0.149056 0.152953 0.156953 48.66 55.56
BARCLAYS BANK 06745PWT2 102/28/2024 02/26/2027 100.000 :0.000 5.2300 0.145278 0.149035 0.152932 0.156931 44.49 55.34
BARCLAYS BANK 06745PX55 103/01/2024 03/04/2027 100.000 :0.000 5.2700 0.146389 0.146453 0.150312 0.154273 0.158338 4439 55.76
BARCLAYS BANK 06745PWT4 102/28/2024 03/27/2025 100.000 :0.000 5.1400 0.142778 0.143369 0.147054 43.77 12.65
BARCLAYS BANK 06745PG39 :01/31/2024 01/31/2029 100.000 :0.000 5.3300 0.148056 0.152001 0.156052 0.160211 49.60 56.69
BARCLAYS BANK 06745PFR7 101/24/2024 07/24/2029 100.000 :0.000 5.2600 0.146111 0.149954 0.153898 0.157945 49.84 55.95
BARCLAYS BANK 06745PG47 :102/05/2024 02/05/2026 100.000 :0.000 5.1500 0.143056 0.146739 0.150518 0.154394 47.17 54.62
BARCLAYS BANK 06745PFS5 101/25/2024 07/24/2028 100.000 :0.000 5.3400 0.148333 0.152272 0.156337 0.160512 50.46 56.84
BARCLAYS BANK 06745P5L1 (12/27/2023 06/25/2026 100.000 i0.000 5.1600 0.57 0.143333 0.146990 0.150783 0.154673 0.158663 52.30 55.03
BARCLAYS BANK 06745QJ26 :04/30/2024 04/30/2031 100.000 :0.000 5.4700 0.151944 0.156100 0.160369 0.164756 36.87 57.49
BARCLAYS BANK 06745P5F4 112/27/2023 12/27/2028 100.000 :0.000 5.1200 0.57 0.142222 0.145863 0.149597 0.153427 0.157355 51.88 54.58
BARCLAYS BANK 06745U3U2 :06/28/2024 06/30/2027 100.000 :0.000 5.2800 0.146667 0.146710 0.150583 0.154558 0.158639 26.85 54.93
BARCLAYS BANK 06745U3V0 :06/28/2024 06/28/2029 100.000 :0.000 5.2100 0.144722 0.148492 0.152360 0.156329 26.50 54.18
BARCLAYS BANK 06745PFD8 :02/05/2024 08/05/2026 100.000 :0.000 5.1100 0.141944 0.145571 0.149290 0.153105 46.80 54.18
BARCLAYS BANK 06745U3Q1 :06/28/2024 12/31/2026 100.000 :0.000 5.3200 0.147778 0.147821 0.151754 0.155790 0.159934 27.06 55.37
BARCLAYS BANK 06745PFE6 i01/31/2024 01/31/2029 100.000 :0.000 5.3300 0.148056 0.152001 0.156052 0.160211 49.60 56.69
BARCLAYS BANK 06745U3R9 06/28/2024 06/30/2027 100.000 i0.000 5.2800 0.146667 0.146710 0.150583 0.154558 0.158639 26.85 54.93
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BARCLAYS BANK 06745P5D9 112/27/2023 12/24/2026 100.000 :0.000 5.1000 0.57 0.141667 0.145219 0.148922 0.152720 0.156614 51.69 54.35
BARCLAYS BANK 06745U3S7 :06/28/2024 06/28/2029 100.000 :0.000 5.2100 0.144722 0.148492 0.152360 0.156329 26.50 54.18
BARCLAYS BANK 06745UE55 107/31/2024 07/31/2029 100.000 :0.000 4.9900 0.138611 0.142069 0.145614 20.93 51.58
BARCLAYS BANK 06745P5E7 112/27/2023 12/27/2027 100.000 :0.000 5.1400 0.57 0.142778 0.146447 0.150211 0.154071 0.158031 52.09 54.80
BARCLAYS BANK 06745PFA4  101/31/2024 01/29/2031 100.000 :0.000 5.5400 0.153889 0.158128 0.162508 0.167010 51.58 59.06
BARCLAYS BANK 06745UDN7 i07/31/2024 07/31/2029 100.000 :0.000 4.9900 0.138611 0.142069 0.145614 20.93 51.58
BARCLAYS BANK 06745PFCO i01/31/2024 07/29/2026 100.000 i0.000 5.2600 0.146111 0.149932 0.153876 0.157923 48.94 55.90
BARCLAYS BANK 06745UDP2 107/31/2024 01/29/2027 100.000 :0.000 4.9700 0.138056 0.141467 0.144983 20.85 51.37
BARCLAYS BANK 06745UDL1 :07/31/2024 07/29/2027 100.000 :0.000 4.9700 0.138056 0.141467 0.144983 20.85 51.37
BARCLAYS BANK 06745UDE7 :08/02/2024 05/05/2027 100.000 :0.000 4.9600 0.137778 0.139543 0.143004 0.146550 20.63 51.25
BARCLAYS BANK 06745QHY8 :104/30/2024 04/30/2029 100.000 :0.000 5.5600 0.154444 0.158738 0.163151 0.167687 37.48 58.49
BARCLAYS BANK 06745PVY4 102/21/2024 08/19/2027 100.000 :0.000 5.5100 0.153056 0.157225 0.161557 0.166008 48.00 58.54
BARCLAYS BANK 06745QHZ5 :04/30/2024 04/30/2031 100.000 :0.000 5.4700 0.151944 0.156100 0.160369 0.164756 36.87 57.49
BARCLAYS BANK 06745UDC1 i07/31/2024 07/31/2028 100.000 :0.000 4.9900 0.138611 0.142069 0.145614 20.93 51.58
BARCLAYS BANK 06745PW80 :02/28/2024 02/28/2028 100.000 i8.000 5.2700 0.146389 0.144389 0.142333 0.146111 4411 51.82
BARCLAYS BANK 06745Q277 :06/28/2024 06/29/2028 100.000 :0.000 5.2600 0.146111 0.149975 0.153920 0.157968 26.75 54.72
BARCLAYS BANK 06745QHM4  105/03/2024 05/05/2026 100.000 :0.000 5.3500 0.148611 0.148655 0.152632 0.156715 0.160907 35.60 56.15
BARCLAYS BANK 06745UCY4 :07/24/2024 01/25/2030 100.000 :0.000 5.0600 0.140556 0.144131 0.147778 22.07 52.37
BARCLAYS BANK 06745QHN2  104/30/2024 04/30/2029 100.000 :0.000 5.5600 0.154444 0.158738 0.163151 0.167687 37.48 58.49
BARCLAYS BANK 06745UCZ1 :07/24/2024 01/24/2029 100.000 :0.000 5.0900 0.141389 0.144987 0.148677 22.20 52.69
BARCLAYS BANK 06745QHL6 :04/30/2024 10/29/2026 100.000 :0.000 5.3800 0.149444 0.153442 0.157570 0.161808 36.26 56.50
BARCLAYS BANK 06745PEB3 102/02/2024 08/04/2027 100.000 :0.000 5.2400 0.145556 0.145598 0.149413 0.153327 0.157344 48.46 55.66
BARCLAYS BANK 06745QYG8 :07/02/2024 12/30/2027 100.000 i0.000 5.0100 0.139167 0.142614 0.146187 0.149849 24.91 51.99
BARCLAYS BANK 06745PVD0 i03/01/2024 03/04/2027 100.000 :0.000 5.2700 0.146389 0.146453 0.150312 0.154273 0.158338 44 .39 55.76
BARCLAYS BANK 06745PEA5 102/02/2024 11/04/2026 100.000 :0.000 5.2600 0.146111 0.148075 0.151970 0.155966 0.160068 48.76 55.89
BARCLAYS BANK 06745UTL4 :08/20/2024 08/20/2029 100.000 :0.250 4.5900 0.136611 0.139556 0.142611 17.90 50.50
BARCLAYS BANK 06745PUX7 102/29/2024 03/01/2029 100.000 :VARIES 5.3200 0.148167 0.143111 0.136556 0.136056 43.22 49.52
BARCLAYS BANK 06745QGTO :04/30/2024 04/28/2028 100.000 :0.000 5.5300 0.153611 0.157811 0.162175 0.166659 37.28 58.15
BARCLAYS BANK 06745PUT6 :102/22/2024 02/19/2027 100.000 :0.000 5.5400 0.153889 0.158081 0.162459 0.166960 48.10 58.87
BARCLAYS BANK 06745Q6N4 103/28/2024 03/28/2031 100.000 :0.000 5.1200 0.142222 0.145863 0.149597 0.153427 39.17 53.89
BARCLAYS BANK 06745UBZ2 i07/10/2024 07/09/2027 100.000 i0.000 5.1900 0.144167 0.147887 0.151725 24.65 53.87
BARCLAYS BANK 06745Q6M6 :03/28/2024 03/28/2031 100.000 :0.000 5.1200 0.142222 0.145863 0.149597 0.153427 39.17 53.89
BARCLAYS BANK 06745PUP4 103/05/2024 03/05/2030 100.000 :0.000 5.2700 0.146389 0.150246 0.154205 0.158269 43.78 55.73
BARCLAYS BANK 06745Q6P9 :04/03/2024 04/02/2029 100.000 :0.000 5.1500 0.143056 0.146719 0.150497 0.154372 38.66 54.18
BARCLAYS BANK 06745QGK9 104/30/2024 04/30/2029 100.000 :0.000 5.5600 0.154444 0.158738 0.163151 0.167687 37.48 58.49
BARCLAYS BANK 06745Q6K0 :04/03/2024 10/01/2026 100.000 :0.000 5.1000 0.141667 0.145239 0.148943 0.152741 38.29 53.63
BARCLAYS BANK 06745Q6J3 :03/28/2024 09/30/2026 100.000 :0.000 5.3600 0.148889 0.148933 0.152925 0.157023 0.161231 41.02 56.55
BARCLAYS BANK 06745Q6L8 i03/28/2024 03/29/2029 100.000 :0.000 5.2300 0.145278 0.149098 0.152997 0.156998 40.01 55.10
BARCLAYS BANK 06745QGG8 :05/03/2024 05/03/2029 100.000 i0.000 5.4900 0.152500 0.156686 0.160987 0.165406 36.54 57.69
BARCLAYS BANK 06745QGH6 :05/03/2024 05/05/2027 100.000 :0.000 5.3400 0.148333 0.148377 0.152339 0.156406 0.160583 35.54 56.04
BARCLAYS BANK 06745QGJ2 :04/30/2024 04/29/2027 100.000 :0.000 5.3800 0.149444 0.153442 0.157570 0.161808 36.26 56.50
BARCLAYS BANK 06745Q6H7 :03/28/2024 03/29/2029 100.000 :0.000 5.2300 0.145278 0.149098 0.152997 0.156998 40.01 55.10
BARCLAYS BANK 06745Q6A2 :04/03/2024 04/02/2026 100.000 :0.000 5.0900 0.141389 0.144967 0.148657 0.152440 38.21 53.52
BARCLAYS BANK 06745Q5Y1 :04/03/2024 04/01/2027 100.000 :0.000 5.1100 0.141944 0.145531 0.149249 0.153062 38.36 53.74
BARCLAYS BANK 06745Q5Z8 :04/03/2024 04/02/2029 100.000 :0.000 5.1500 0.143056 0.146719 0.150497 0.154372 38.66 54.18
BARCLAYS BANK 06745UBA7 106/24/2024 09/18/2025 100.000 :0.000 5.4900 0.152500 0.154454 0.158693 28.72 40.46
BARCLAYS BANK 06745Q5T7 i06/05/2024 06/04/2027 100.000 i0.000 5.2800 0.146667 0.150517 0.154491 0.158569 30.32 55.12
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Daily OID Per $1,000 of Maturity Value for Each Accrual

OID Per $1,000 of

i Issue 222:2:1 i Total Period Matcuarlle?:j:f IYueearf o
Name of Issuer CUSIP Issue Date iMaturity Date Price Yield OID to
) Interest 1/1/24
Rate 2024_1st 2024_2nd 2024 3rd 2025_2nd 2025_3rd 2024 2025
Period Period 2025 1st Period Period
BARCLAYS BANK 06745QG78 104/24/2024 10/24/2029 100.000 :0.000 5.4700 0.151944 0.156100 0.160369 0.164756 37.81 57.54
BARCLAYS BANK 06745QG86 :04/24/2024 10/24/2028 100.000 :0.000 5.4900 0.152500 0.156686 0.160987 0.165406 37.95 57.77
BARCLAYS BANK 06745QFW4 105/03/2024 05/05/2026 100.000 :0.000 5.3500 0.148611 0.148655 0.152632 0.156715 0.160907 35.60 56.15
BARCLAYS BANK 06745QFY0 :105/03/2024 05/05/2027 100.000 :0.000 5.3400 0.148333 0.148377 0.152339 0.156406 0.160583 35.54 56.04
BARCLAYS BANK 06745QFX2 105/03/2024 05/03/2029 100.000 :0.000 5.4900 0.152500 0.156686 0.160987 0.165406 36.54 57.69
BARCLAYS BANK 06745Q5R1 05/30/2024 05/27/2027 100.000 :0.000 5.3300 0.148056 0.151935 0.155985 0.160142 31.37 55.70
BARCLAYS BANK 06745Q5R6 :03/13/2024 06/12/2025 100.000 :0.000 4._9500 0.137500 0.139183 0.142627 40.00 22.96
BARCLAYS BANK 06745Q5S4 :03/13/2024 06/12/2026 100.000 :0.000 4._9500 0.137500 0.139183 0.142627 0.146157 0.149775 40.00 52.12
BARCLAYS BANK 06745PTS0 102/22/2024 02/21/2031 100.000 :0.000 5.7300 0.159167 0.163701 0.168392 0.173216 49.77 61.01
BARCLAYS BANK 06745QFM6  :04/30/2024 04/29/2027 100.000 :0.000 5.3800 0.149444 0.153442 0.157570 0.161808 36.26 56.50
BARCLAYS BANK 06745QFN4  104/30/2024 04/30/2029 100.000 :0.000 5.5600 0.154444 0.158738 0.163151 0.167687 37.48 58.49
BARCLAYS BANK 06745PCM1  112/28/2023 06/25/2026 100.000 :0.000 5.1200 0.43 0.142222 0.145802 0.149535 0.153363 0.157289 51.89 54.57
BARCLAYS BANK 06745QFL8 :04/30/2024 10/29/2026 100.000 :0.000 5.3800 0.149444 0.153442 0.157570 0.161808 36.26 56.50
BARCLAYS BANK 06745PTC5 102/29/2024 03/01/2029 100.000 :0.000 5.3100 0.147500 0.151460 0.155481 0.159609 45.02 56.23
BARCLAYS BANK 06745Q5F7 i06/05/2024 06/04/2027 100.000 :0.000 5.2800 0.146667 0.150517 0.154491 0.158569 30.32 55.12
BARCLAYS BANK 06745QFB0  i04/22/2024 05/04/2029 100.000 :0.000 5.4800 0.152222 0.152500 0.156679 0.160972 0.165382 38.21 57.67
BARCLAYS BANK 06745PTA9 102/29/2024 03/03/2031 100.000 :0.000 5.2200 0.145000 0.145084 0.148871 0.152756 0.156743 4426 55.22
BARCLAYS BANK 06745Q5A3 :03/20/2024 03/22/2027 100.000 :0.000 5.4200 0.150556 0.150601 0.154682 0.158874 0.163180 42.72 57.28
BARCLAYS BANK 06745PTB7 102/29/2024 03/03/2031 100.000 :0.000 5.2200 0.145000 0.145084 0.148871 0.152756 0.156743 4426 55.22
BARCLAYS BANK 06745PT76 102/29/2024 08/31/2026 100.000 :0.000 5.2500 0.145833 0.149683 0.153568 0.157644 44 .51 55.56
BARCLAYS BANK 06745PT84 :03/05/2024 09/03/2026 100.000 :0.000 5.1800 0.143889 0.147574 0.151396 0.155318 43.03 54.73
BARCLAYS BANK 06745PC82 (12/28/2023 12/28/2028 100.000 iVARIES 5.1200 0.42 0.142389 0.138278 0.135778 0.134667 0.132056 50.10 48.68
BARCLAYS BANK 06745PT92 102/29/2024 03/01/2029 100.000 :0.000 5.3100 0.147500 0.151460 0.155481 0.159609 45.02 56.23
BARCLAYS BANK 06745PKC4 101/23/2024 01/23/2029 100.000 :0.000 5.3300 0.148056 0.152001 0.156052 0.160211 50.67 56.75
BARCLAYS BANK 06745PJZ5 :01/31/2024 05/01/2025 100.000 :0.000 5.3400 0.148333 0.150336 0.154350 49.82 18.52
BARCLAYS BANK 06745QMM8 :05/03/2024 05/03/2028 100.000 :0.000 5.4700 0.151944 0.156100 0.160369 0.164756 36.40 57.47
BARCLAYS BANK 06745UHK9 108/05/2024 08/03/2028 100.000 :0.000 4.8400 0.134444 0.137662 0.140993 19.63 49.95
BARCLAYS BANK 06745PZL8 :03/20/2024 04/05/2027 100.000 :0.000 5.4200 0.150556 0.150896 0.154985 0.159185 0.163499 42.75 57.28
BARCLAYS BANK 06745PZH7 :03/06/2024 03/06/2028 100.000 :0.000 5.1700 0.143611 0.147323 0.151132 0.155039 42.79 54.61
BARCLAYS BANK 06745PZF1 i04/01/2024 09/30/2027 100.000 :0.000 5.1000 0.141667 0.145259 0.148963 0.152762 38.58 53.64
BARCLAYS BANK 06745QLA5 i04/29/2024 04/27/2029 100.000 iVARIES 5.4900 0.151000 0.145611 0.141778 0.137889 35.87 51.27
BARCLAYS BANK 06745U6E5 :06/26/2024 09/25/2025 100.000 :0.000 5.4900 0.152500 0.154570 0.158813 28.41 41.57
BARCLAYS BANK 06745PYV7 102/29/2024 03/02/2029 100.000 :0.000 5.3200 0.147778 0.147843 0.151776 0.155813 0.159958 45.12 56.34
BARCLAYS BANK 06745PHQ7 :01/16/2024 01/16/2029 100.000 :6.500 5.2400 0.144444 0.142667 0.141667 0.143000 49.39 50.85
BARCLAYS BANK 06745PZ38 :04/01/2024 09/30/2027 100.000 :0.000 5.1000 0.141667 0.145259 0.148963 0.152762 38.58 53.64
BARCLAYS BANK 06745PZ53 :04/01/2024 04/01/2030 100.000 :0.000 5.0800 0.141111 0.144695 0.148371 0.152139 38.42 53.42
BARCLAYS BANK 06745PYT2 :03/05/2024 03/12/2025 100.000 :0.000 5.1000 0.141667 0.141807 0.145423 42.37 10.33
BARCLAYS BANK 06745QKN8 104/23/2024 04/22/2027 100.000 :0.000 5.4400 0.151111 0.155198 0.159420 0.163756 37.76 57.22
BARCLAYS BANK 06745U5P1 i07/03/2024 07/03/2029 100.000 i0.000 5.3100 0.147500 0.151416 0.155436 26.25 55.22
BARCLAYS BANK 06745U5Q9 :06/28/2024 06/30/2031 100.000 :0.000 5.1100 0.141944 0.141985 0.145612 0.149333 0.153148 25.99 53.10
BARCLAYS BANK 06745U5R7 106/28/2024 06/30/2031 100.000 :0.000 5.1100 0.141944 0.141985 0.145612 0.149333 0.153148 25.99 53.10
BARCLAYS BANK 06745U5L0 :06/28/2024 12/31/2026 100.000 :0.000 5.3200 0.147778 0.147821 0.151754 0.155790 0.159934 27.06 55.37
BARCLAYS BANK 06745U5M8 :07/03/2024 12/31/2026 100.000 :0.000 5.3800 0.149444 0.153397 0.157524 0.161761 26.61 55.97
BARCLAYS BANK 06745U5N6 106/28/2024 06/28/2029 100.000 :0.000 5.2100 0.144722 0.148492 0.152360 0.156329 26.50 54.18
BARCLAYS BANK 06745PHBO  101/24/2024 01/23/2026 100.000 :0.000 5.3100 0.147500 0.151394 0.155414 0.159540 50.32 56.51
BARCLAYS BANK 06745U5E6 (07/03/2024 07/01/2027 100.000 :0.000 5.3500 0.152542 0.156623 0.160812 26.45 55.65
BARCLAYS BANK 06745QJW0 i05/01/2024 10/29/2026 100.000 i0.000 5.3700 0.149167 0.153127 0.157239 0.161461 36.05 56.38
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Annual Daily OID Per $1,000 of Matu_rity Value for Each Accrual Mo:;tDurPietr;/ f/l‘;louoeo foofr
} Issue Stated } Total Period calendar Year
Name of Issuer CUSIP Issue Date iMaturity Date Price Yield OID to
) Interest 1/1/24
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BARCLAYS BANK 06745U5C0 :07/03/2024 07/03/2029 100.000 :0.000 5.3100 0.147500 0.151416 0.155436 26.25 55_22
BARCLAYS BANK 06745QJS9 :04/08/2024 04/09/2026 100.000 :0.000 5.0400 0.140000 0.143548 0.147165 0.150874 37.11 52.93
BARCLAYS BANK 06745P6H9 112/27/2023 12/27/2030 100.000 :0.000 5.2900 0.59 0.146944 0.150831 0.154821 0.158916 0.163119 53.63 56.51
BARCLAYS BANK 06745QINO  :05/01/2024 04/29/2027 100.000 :0.000 5.3700 0.149167 0.153127 0.157239 0.161461 36.05 56.38
BARCLAYS BANK 06745P6L0 :12/27/2023 12/24/2026 100.000 :0.000 5.1000 0.57 0.141667 0.145219 0.148922 0.152720 0.156614 51.69 54_35
BARCLAYS BANK 06745UEU0  i08/05/2024 08/03/2029 100.000 i0.000 4.8400 0.134444 0.137662 0.140993 19.63 49_95
BARCLAYS BANK 06745UF62 :08/05/2024 08/05/2027 100.000 :0.000 4.8300 0.134167 0.137407 0.140725 19.59 49._84
BARCLAYS BANK 06745UET3 i08/05/2024 08/05/2027 100.000 :0.000 4.8300 0.134167 0.137407 0.140725 19.59 49._84
BARCLAYS BANK 06745P6E6 :12/27/2023 12/27/2030 100.000 :0.000 5.2900 0.59 0.146944 0.150831 0.154821 0.158916 0.163119 53.63 56.51
BARCLAYS BANK 06745UF70 :08/05/2024 08/03/2029 100.000 :0.000 4.8400 0.134444 0.137662 0.140993 19.63 49_95
BARCLAYS BANK 06745P6F3 112/27/2023 06/25/2026 100.000 :0.000 5.1600 0.57 0.143333 0.146990 0.150783 0.154673 0.158663 52.30 55.03
BARCLAYS BANK 06745P6G1 i12/27/2023 12/27/2028 100.000 :0.000 5.1200 0.57 0.142222 0.145863 0.149597 0.153427 0.157355 51.88 54_58
BARCLAYS BANK 06745U4N7 :07/03/2024 07/03/2029 100.000 :0.000 5.3100 0.147500 0.151416 0.155436 26.25 55.22
BARCLAYS BANK 06745UEP1 i07/31/2024 07/31/2029 100.000 i0.000 4.9900 0.138611 0.142069 0.145614 20.93 51.58
BARCLAYS BANK 06745U4P2 i07/03/2024 07/02/2026 100.000 (0.000 5.4000 0.150000 0.154028 0.158186 26.70 56.19
BARCLAYS BANK 06745UF21 :08/05/2024 08/05/2026 100.000 :0.000 4.8800 0.135556 0.138863 0.142251 19.79 50.37
BARCLAYS BANK 06745UER7 i07/31/2024 07/30/2027 100.000 :0.000 4.9700 0.138056 0.141486 0.145002 20.85 51.37
BARCLAYS BANK 06745UEK2 :07/31/2024 07/31/2027 100.000 :0.000 4.9500 0.137500 0.140903 0.144390 20.76 51.15
BARCLAYS BANK 06745UELO 107/31/2024 01/29/2027 100.000 :0.000 4.9900 0.138611 0.142050 0.145594 20.93 51.58
BARCLAYS BANK 06745UEM8 i07/31/2024 07/31/2031 100.000 :0.000 4.9500 0.137500 0.140903 0.144390 20.76 51.15
BARCLAYS BANK 06745U4M9 :07/03/2024 07/01/2027 100.000 :0.000 5.3500 0.152542 0.156623 0.160812 26.45 55.65
BARCLAYS BANK 06745UEN6 108/05/2024 02/04/2027 100.000 i0.000 4.8500 0.134722 0.137971 0.141317 19.67 50.05
BARCLAYS BANK PLC 06748XSU6 109/15/2022 09/15/2025 100.000 (VARIES 3.2900 7.34 0.015944 0.015833 0.015722 0.015581 5.70 3.97
BARCLAYS BANK PLC 06748XQP9 109/02/2022 09/02/2025 100.000 :VARIES 3.3800 5.33 0.011278 0.111829 0.011090 0.010995 4.02 2.66
BARCLAYS BANK PLC 06748Xv81 :09/23/2022 09/25/2025 100.000 :0.000 5.6800 73.96 0.166919 0.171660 0.176535 0.181549 61.87 47 .51
BEMIS COMPANY INC 081437AQ8 :06/13/2019 09/15/2026 95.210 3.100 3.8632 28.48 0.018902 0.019267 0.019639 0.020018 0.020405 6.95 7.22
BETHEL OHIO LOC SCH DIST 086851DE9 :07/28/2020 11/01/2025 92.621 0.000 1.4630 47.43 0.039470 0.039759 0.040050 0.040343 14.30 12.07
BETHEL OHIO LOC SCH DIST 086851DD1 i07/28/2020 11/01/2024 94 _579 0.000 1.3130 43.37 0.035998 0.036234 10.84

BGC Group Inc. 05541TAQ4 :10/06/2023 05/25/2028 97.311 8.000 8.7170 1.15 0.013871 0.014000 0.014713 0.015222 0.016016 5.04 5.48
BGC Group Inc. 05541TAP6 i10/06/2023 12/15/2025 92.385 4.375 8.2400 7.85 0.094693 0.095778 0.097625 0.098944 34.48 35.62
BIOMARIN PHARMACEUTICAL 09061GAH4 i08/11/2017 08/01/2024 98.000 0.599 0.8955 18.28 0.008164 0.008201 1.72

BOFA Finance LLC 09709T5W7 :07/30/2021 07/30/2031 100.000 :VARIES 2.1299 51.09 0.058119 0.058179 0.058240 0.058302 0.058364 20.95 21.00
BOFA Finance LLC 09709T5V9 :i07/29/2021 07/29/2036 100.000 :VARIES 2.5499 60.53 0.068853 0.068918 0.068983 0.069050 0.069117 24._82 2487
BOFA Finance LLC 09709T5X5 :08/03/2021 08/03/2031 100.000 :VARIES 2.1400 51.13 0.058713 0.058755 0.058798 0.058841 0.058884 21.16 21.19
BOFA Finance LLC 09709T6D8 :10/19/2021 10/19/2041 100.000 :VARIES 2.9997 64._27 0.080101 0.080170 0.080239 0.080309 0.080380 28.86 28_91
BOFA Finance LLC 09709T6F3 :11/17/2021 11/17/2031 100.000 :VARIES 2.6999 56.83 0.074115 0.074164 0.074215 0.074266 0.074318 26.69 26.73
BOFA Finance LLC 09709T6E6 :11/12/2021 11/12/2036 100.000 :VARIES 2.6670 56.12 0.072448 0.072502 0.072555 0.072610 0.072665 26.10 26.13
BOFA Finance LLC 09709T6B2 109/24/2021 09/24/2031 100.000 {VARIES 2.3499 52.76 0.064302 0.064357 0.064414 0.064471 0.064528 23.17 23.21
BOFA Finance LLC 09709T6A4 109/30/2021 09/30/2041 100.000 (VARIES 3.0153 6636 0.080935 0.080995 0.081056 0.081117 0.081179 29.16 29.20
BOFA Finance LLC 09709TXD8 :11/27/2019 11/28/2024 100.000 :0.000 2.3000 98.17 0.070013 0.070818 23.04

BOFA Finance LLC 09709T6N6 :05/18/2022 05/18/2032 100.000 :VARIES 4.7335 77.34 0.134582 0.135664 0.135446 0.135223 0.134994 48_68 48_70
BOFA Finance LLC 09709TGZ8 :06/20/2019 06/18/2024 100.000 :0.000 2.5962 123.98 0.080981 13.52

BOFA Finance LLC 09709TJIM4 101/31/2019 01/26/2024 100.000 :0.000 3.3706 178.75 0.108785 2.72

BOFA Finance LLC 09710F496 :04/29/2022 04/17/2025 100.000 :0.000 3.6593 62.57 0.107202 0.109163 0.111160 39.24 11.78
BOFA Finance LLC 09709UTW8 :10/25/2021 10/27/2028 100.000 :0.000 1.9500 43.29 0.056316 0.056865 0.057419 0.057979 0.058545 20.44 20.84
BOFA Finance LLC 09709TUA7 i07/31/2019 01/31/2024 100.000 {0.000 2.3707 109.78 0.072363 2.10

BOFA Finance LLC 097098297 :02/28/2019 02/28/2025 100.000 (0.000 3.3423 174.12 0.107778 0.109579 0.111410 39.57 6.35
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BP CAPITAL MARKETS AMERI 10373QAZ3 :12/14/2018 04/14/2027 97.935 3.588 3.8804 11.71 0.007099 0.007237 0.007377 0.007520 0.007666 2.60 2.70
BP CAPITAL MARKETS AMERI 10373QAV2 :12/14/2018 01/16/2027 94.278 3.017 3.8468 33.62 0.020173 0.020561 0.020956 0.021359 0.021770 7.46 7.75
BP CAPITAL MARKETS AMERI 10373QAT7 :12/14/2018 05/04/2026 95.741 3.119 3.7851 27.80 0.016847 0.017166 0.017491 0.017822 0.018159 6.16 6.39
BRENHAM TEX INDPT SCH DI 107133PL8 i11/06/2020 02/15/2026 93.491 0.000 1.2799 38.38 0.034437 0.034657 0.034879 0.035102 0.035327 12.50 12.66
BRENHAM TEX INDPT SCH DI 107133PM6 :11/06/2020 02/15/2027 91.617 0.000 1.4001 41.21 0.037037 0.037296 0.037557 0.037820 0.038085 13.45 13.64
BRENHAM TEX INDPT SCH DI 107133PN4 i11/06/2020 02/15/2028 88.094 0.000 1.7500 49.76 0.044944 0.045338 0.045734 0.046135 0.046538 16.36 16.65
BRENHAM TEX INDPT SCH DI 107133PJ3 i11/06/2020 02/15/2024 96.943 0.000 0.9502 29.41 0.026269 1.16
BRENHAM TEX INDPT SCH DI 107133PK0 i11/06/2020 02/15/2025 95.621 0.000 1.0501 32.11 0.028715 0.028866 0.029017 10.41 1.28
BROOKHAVEN N Y LOC DEV C 113168BHO :10/29/2020 10/01/2025 98.910 4.500 4_7509 6.74 0.006345 0.006496 0.006650 0.006808 2.34 1.82
BURLESON TEX INDPT SCH D 1214034B2 :07/01/2020 08/01/2025 90.706 0.000 1.9281 63.02 0.051541 0.052038 0.052539 0.053046 18.79 11.12
BURLESON TEX INDPT SCH D 1214034A4 :07/01/2020 08/01/2024 92.838 0.000 1.8281 61.07 0.049865 0.050321 10.55
BURLESON TEX INDPT SCH D 1214034C0 :07/01/2020 08/01/2026 87.833 0.000 2.1439 68.08 0.055862 0.056460 0.057066 0.057677 0.058296 20.40 20.84
BURLESON TEX INDPT SCH D 1214034E6 :07/01/2020 08/01/2028 82.817 0.000 2.3459 70.46 0.057992 0.058673 0.059361 0.060057 0.060762 21.21 21.71
BURLESON TEX INDPT SCH D 1214034D8 i07/01/2020 08/01/2027 85.379 0.000 2.2439 69.37 0.057009 0.057649 0.058296 0.058950 0.059611 20.83 21.30
BURLESON TEX INDPT SCH D 1214034F3 i07/01/2020 08/01/2029 80.401 0.000 2.4159 70.52 0.058104 0.058806 0.059517 0.060235 0.060963 21.26 21.77
Banco de Galicia 059538AR9 :07/19/2016 07/19/2026 100.000 iVARIES 8.7499 662.86 0.247881 0.247160 0.246407 0.245622 0.244802 88.87 88.31
Banco de Galicia y Bueno POR66CAA6 :07/19/2016 07/19/2026 100.000 :VARIES 0.0000 662.86 0.247881 0.247160 0.246407 0.245622 0.244802 88.87 88.31
Bank Of Montreal 06374V3D6 :09/09/2022 06/06/2025 100.000 :0.000 4.2780 57.15 0.125253 0.127932 0.130669 45.71 20.25
Bank Of Montreal 06374VF43 112/27/2022 12/28/2026 100.000 :0.000 4.8310 49.45 0.140774 0.144175 0.147657 0.151224 0.154877 51.31 53.82
Bank Of Montreal 06374VFG6 :12/28/2022 01/29/2024 100.000 :0.000 5.5200 56.55 0.158314 4.43
Bank Of Montreal 06374VFH4 112/28/2022 06/28/2024 100.000 :0.000 5.2960 54.13 0.155005 27.44
Bank Of Montreal 06374VFEL1 (12/27/2022 01/29/2024 100.000 :0.000 5.4600 56.08 0.156563 4.38
Bank Of Montreal 06374VFF8 (12/27/2022 06/27/2024 100.000 i0.000 5.2200 53.49 0.152668 26.87
Bank Of Montreal 06374VH25 (12/20/2022 12/18/2025 100.000 :0.000 4.8960 51.14 0.142702 0.146196 0.149774 0.153441 52.09 52.63
Bank Of Montreal 06374VGA8 112/28/2022 12/29/2025 100.000 :0.000 4.8850 49.87 0.142423 0.145902 0.149465 0.153116 51.91 54.17
Bank Of Montreal 06374VGZ3 :12/20/2022 12/18/2025 100.000 :0.000 4.8960 51.14 0.142702 0.146196 0.149774 0.153441 52.09 52.63
Bank Of Montreal 06374VHM1  101/31/2023 01/29/2027 100.000 :0.000 4.8961 45_52 0.139314 0.142724 0.146218 0.149798 0.153465 51.82 54.38
Bank Of Montreal 06374VJ23 :01/31/2023 07/31/2024 100.000 :0.000 5.5803 51.96 0.159333 0.163779 34.10
Bank Of Montreal 06374VJ31 :01/31/2023 10/31/2024 100.000 :0.000 5.4607 50.96 0.157955 0.162268 48.00
Bank Of Montreal 06374VJ56 :02/03/2023 10/31/2024 100.000 :0.000 5.3926 49.85 0.155838 0.160040 47.35
Bank Of Montreal 06374VJ49 i02/03/2023 07/31/2024 100.000 :0.000 5.4964 50.70 0.156804 0.161113 33.55
Bank of America Corp 09709T6Z9 :05/11/2023 05/14/2024 100.000 :0.000 5.1500 33.09 0.146802 19.52
Bank of America Corp 09709T7B1 :05/09/2023 05/10/2024 100.000 :0.000 5.2200 33.83 0.148806 19.20
Bank of America Corp 09709T7A3 :05/09/2023 05/10/2024 100.000 :0.000 5.2200 33.83 0.148806 19.20
Bank of America Corp 06048Wz52 :10/20/2022 10/20/2027 100.000 :0.000 5.3793 65.70 0.157571 0.161809 0.166161 0.170630 0.175220 58.10 61.27
Bank of America Corp 09709V6D3 :10/21/2022 10/20/2025 100.000 :0.000 5.4000 65.81 0.158186 0.162457 0.166844 0.171348 58.33 49.03
Bank of America Corp. 06048WHN3 :09/30/2011 09/30/2031 100.000 :VARIES 5.3142 612.95 0.141371 0.141689 0.142016 0.142351 0.142695 51.01 51.25
Bank of America Corp. 06048WZE3 :02/06/2019 02/06/2039 100.000 :0.000 4.7730 260.24 0.163937 0.167850 0.171856 0.175957 0.180156 60.87 63.81
Bank of America Corp. 06048WHFO i08/26/2011 08/26/2031 100.000 iVARIES 5.0293 585.86 0.134030 0.134323 0.134623 0.134930 0.135245 48.38 48.60
Bank of America Corp. 06048WG61 :12/23/2019 12/23/2049 100.000 :0.000 3.6664 157.36 0.117775 0.119934 0.122132 0.124371 0.126651 42.82 44.41
Bank of America Corp. 06048WWY2 :06/27/2018 06/27/2028 100.000 :VARIES 3.6179 32.18 0.016002 0.016291 0.016586 0.016886 0.017191 5.82 6.03
Bank of America Corp. 06048WWX4 :06/13/2018 06/13/2028 100.000 :VARIES 3.6250 27.93 0.014250 0.014508 0.014771 0.015039 0.015312 5.19 5.38
Bank of America Corp. 06048WFJ4 :03/04/2011 03/04/2031 100.000 :VARIES 5.6399 693.94 0.152212 0.152454 0.152704 0.152960 0.153224 54.90 55.08
Bank of America Corp. 06048WET3 :12/15/2010 12/15/2030 100.000 :iVARIES 5.9911 721.85 0.157402 0.157930 0.158474 0.159034 0.159611 56.78 57.17
Bank of America Corp. 06048WEJ5 :11/19/2010 11/19/2030 100.000 :VARIES 5.6999 699.03 0.151067 0.151496 0.151938 0.152392 0.152859 54.50 54.82
Bank of America Corp. 06048WVM9 101/30/2018 01/30/2028 100.000 iVARIES 3.1591 21.69 0.010351 0.010514 0.010680 0.010849 0.011020 3.81 3.93
Bank of America Corp. 06048WWA4 i03/27/2018 03/27/2028 100.000 iVARIES 3.7904 218.82 0.105457 0.105440 0.105423 0.105405 0.105386 37.96 37.95
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Bank of America Corp. 06048WUR9 :08/25/2017 08/25/2029 100.000 :VARIES 1.6609 17.70 0.007820 0.007885 0.007950 0.008016 0.008083 2.84 2.89
Bank of America Corp. 06048WUT5 :08/28/2017 08/28/2027 100.000 :VARIES 1.7157 23.03 0.010266 0.010354 0.010443 0.010532 0.010623 3.73 3.80
Bank of America Corp. 06048WEE6 :10/14/2010 10/15/2030 100.000 :VARIES 5.2017 638.09 0.137264 0.137698 0.138144 0.138602 0.139071 49.56 49.88
Bank of America Corp. 06051GHN2 :108/29/2018 12/15/2037 43.329 0.000 4.3817 112.86 0.066344 0.067798 0.069283 0.070801 0.072352 24.19 25.26
Bank of America Corp. 06048WTR1 :10/28/2016 10/28/2026 100.000 :VARIES 2.1950 19.69 0.007934 0.008021 0.008109 0.008198 0.008288 2.88 2.95
Bank of America Corp. 06048WB74 :08/02/2019 08/02/2049 100.000 :0.000 4.1568 199.17 0.136122 0.138951 0.141839 0.144787 0.147796 50.37 52.48
Bank of America Corp. 06048WRV4 i10/30/2015 10/30/2025 100.000 iVARIES 2.4485 26.62 0.009486 0.009602 0.009720 0.009839 3.45 2.93
Bank of America Corp. 06048WRU6 :09/30/2015 09/30/2030 100.000 iVARIES 2.8047 51.63 0.016793 0.017029 0.017268 0.017510 0.017755 6.13 6.30
Bank of America Corp. 06048WPF1 :10/10/2013 10/10/2033 100.000 :VARIES 4.7034 460.89 0.126212 0.126388 0.126569 0.126754 0.126943 45_50 45.63
Bank of America Corp. 06048WPE4 :09/23/2013 09/23/2033 100.000 :VARIES 4.8735 479.40 0.130677 0.130862 0.131052 0.131246 0.131445 47.11 47.25
Bank of America Corp. 06048WPJ3 :12/23/2013 12/23/2033 100.000 :VARIES 4.8649 467.75 0.130659 0.130835 0.131016 0.131201 0.131391 47.07 47.20
Bank of America Corp. 06048WPD6 :08/30/2013 08/30/2033 100.000 :VARIES 4.9958 496.12 0.132071 0.132244 0.133150 0.132604 0.133520 48.50 48.55
Bank of America Corp. 06048WPB0O :08/06/2013 08/06/2033 100.000 :VARIES 4.8453 483.63 0.130119 0.130296 0.130476 0.130662 0.130851 46.93 47.06
Bank of America Corp. 06048WPN4 103/20/2014 03/20/2034 100.000 iVARIES 4.4527 416.43 0.119155 0.119326 0.119502 0.119681 0.119864 42.96 43.09
Bank of America Corp. 06048WPM6 102/28/2014 02/29/2024 100.000 iVARIES 3.7879 364.21 0.103775 6.12

Bank of America Corp. 06048WNZ9 :07/11/2013 07/11/2033 100.000 iVARIES 5.0043 502.43 0.134281 0.134466 0.134656 0.134850 0.135050 48.44 48.58
Bank of America Corp. 06053M864 :02/12/2015 02/26/2027 100.000 :0.000 3.3492 343.38 0.123542 0.125611 0.127714 0.129853 0.132027 45.37 46.90
Bank of America Corporation 06055JAF6 :02/28/2023 03/28/2024 100.000 :VARIES 6.2400 4.86 0.024138 6.47

Bank of America Corporation 09709T6G1 :04/13/2022 10/17/2024 100.000 :0.000 3.1000 54.26 0.090209 0.091607 26.05

Bank of America Corporation 09711AZU5 i11/30/2023 11/30/2028 100.000 :0.000 5.2800 4.55 0.146667 0.150539 0.154513 0.158592 0.162779 53.74 56.62
Bank of America Corporation 09709T6P1 :05/31/2022 10/02/2024 100.000 :0.000 3.3400 54.01 0.096988 0.098608 26.58

Bank of America Corporation 09709T6Q9 i07/28/2022 07/28/2032 100.000 :0.000 4.5700 66.54 0.132812 0.135847 0.138951 0.142126 0.145374 49.30 51.58
Bank of America Corporation 06048Wz78 i11/10/2022 11/10/2025 100.000 iVARIES 4.1100 8.00 0.019780 0.019402 0.019558 0.019444 7.16 6.04
Bank of America Corporation 06048WW30 :07/06/2022 07/06/2027 100.000 :0.000 4.5900 69.78 0.133419 0.136481 0.139614 0.142818 0.146095 49.67 51.97
Bank of America Corporation 09709VCZ7 i12/20/2022 12/18/2025 100.000 :0.000 4._5500 47.48 0.132172 0.135179 0.138255 0.141400 48.20 48.54
Bank of America Corporation 09710PAT3 :12/04/2023 12/04/2028 100.000 :0.000 5.1000 3.83 0.141667 0.145279 0.148984 0.152783 0.156679 51.85 54.53
Bank of America Corporation 06048W2C3 :11/15/2022 11/15/2027 100.000 :VARIES 5.4300 59.90 0.146739 0.146808 0.147114 0.147451 0.147796 52.81 53.05
Bank of America Corporation 06048W2F6 :11/10/2022 11/09/2029 100.000 iVARIES 5.3600 6.03 0.011648 0.011793 0.012376 0.012778 0.013056 4.33 14.93
Bank of America Corporation 09711AAU2 :07/12/2023 07/09/2026 115.000 :3.500 5.3000 24.73 0.170571 0.172486 0.174480 0.176528 0.178629 61.75 63.18
Bank of America Corporation 09710F660 (07/01/2022 06/24/2025 100.000 :0.000 4.3100 66.07 0.127526 0.130274 0.133081 46.44 23.02
Bank of America Corporation 09710P3Z7 i12/05/2023 12/05/2028 100.000 :0.000 5.4100 3.91 0.150278 0.154343 0.158518 0.162806 0.167210 55.05 58.06
Bank of America Corporation 09709UV70 :05/25/2022 05/25/2027 100.000 :0.600 3.9100 63.62 0.114109 0.116014 0.117957 0.119937 0.121956 41.56 42.96
Bank of America Corporation 09710P4E3 i11/15/2023 11/15/2028 100.000 :0.000 5.2000 6.64 0.144444 0.148200 0.152053 0.156007 0.160063 53.03 55.82
Bank of America Corporation 09711A5U8 :07/06/2023 07/02/2026 115.000 :4.000 5.2600 29.24 0.168028 0.169427 0.170960 0.174132 0.175789 61.26 62.40
Bank of Montreal 06375MLE3  12/26/2023 06/30/2025 100.000 :0.000 5.3500 0.74 0.148699 0.152677 0.156761 54.26 28.06
Bank of Montreal 06375MLG8 :12/29/2023 12/31/2027 100.000 :0.000 4.9700 0.28 0.138075 0.141506 0.145022 0.148626 0.152319 50.33 52.86
Bank of Montreal 06375MKZ7 112/22/2023 12/31/2026 100.000 :0.000 4._.6500 1.16 0.129300 0.132306 0.135382 0.138530 0.141751 47.10 49.31
Bank of Montreal 06374VM86 :02/28/2023 11/29/2024 100.000 :0.000 5.7347 48.90 0.166240 0.171007 55.38

Bank of Montreal 06374VM78 i03/01/2023 09/03/2024 100.000 i0.000 5.8987 49.74 0.168741 0.173717 41.73

Bank of Montreal 06374VM94 103/01/2023 12/02/2024 100.000 :0.000 5.8383 49.29 0.169372 0.174317 56.95

Bank of Montreal 06375MM77 112/29/2023 12/31/2025 100.000 :0.000 5.0900 0.28 0.141409 0.145008 0.148698 0.152483 51.56 54.06
Bank of Montreal 06375MM85 112/29/2023 12/31/2025 100.000 :0.000 5.0900 0.28 0.141409 0.145008 0.148698 0.152483 51.56 54.06
Bank of Montreal 06375MM93  112/29/2023 12/31/2025 100.000 :0.000 5.0900 0.28 0.141409 0.145008 0.148698 0.152483 51.56 54.06
Bank of Montreal 06374VLP9 102/28/2023 02/26/2027 100.000 :0.000 5.3613 45.62 0.152873 0.156971 0.161179 0.165499 0.169936 56.81 59.90
Bank of Montreal 06374VMAL1 :102/28/2023 02/29/2028 100.000 :0.000 5.3772 45.75 0.153405 0.157529 0.161765 0.166090 0.170580 56.99 60.09
Bank of Montreal 06375MMAO0  i12/29/2023 12/31/2026 100.000 :0.000 4.9200 0.27 0.136685 0.140048 0.143493 0.147023 0.150640 49.82 52.30
Bank of Montreal 06375MMB8  i12/29/2023 12/31/2025 100.000 i0.000 5.0900 0.28 0.141409 0.145008 0.148698 0.152483 51.56 54.06
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Bank of Montreal 06374VPA8 :03/31/2023 03/31/2027 100.000 :0.000 5.1052 38.76 0.145431 0.149143 0.152950 0.156854 0.160858 53.71 56.48
Bank of Montreal 06374VP75 :02/28/2023 02/28/2025 100.000 :0.000 5.6621 48.20 0.161733 0.166312 0.171020 60.19 9.75
Bank of Montreal 06368GZZ3 :08/22/2022 08/22/2025 100.000 :0.000 4.0150 55.52 0.116051 0.118380 0.120757 0.123181 42.80 28.33
Bank of Montreal 06375MPH3  111/07/2023 11/09/2026 100.000 :0.000 5.9599 8.94 0.165608 0.170543 0.175625 0.180858 0.186248 61.03 64.72
Bank of Montreal 06368GZK6 :08/09/2022 08/11/2025 100.000 :0.000 3.7530 53.25 0.108222 0.110253 0.112321 0.114429 39.90 25.09
Bank of Montreal 06368GZG5 i08/16/2022 08/16/2027 100.000 :0.000 3.9460 55.24 0.113979 0.116228 0.118521 0.120859 0.123244 42.05 43.73
Bank of Montreal 06374VPW0O i03/31/2023 09/30/2024 100.000 i0.000 5.4726 41.58 0.156176 0.160450 42.78

Bank of Montreal 06374VQ82 :04/05/2023 10/07/2024 100.000 :0.000 5.4887 40.92 0.156696 0.160996 44.02

Bank of Montreal 06374VQ74 :04/05/2023 01/06/2025 100.000 :0.000 5.3699 40.03 0.151189 0.155248 0.159416 56.60 0.80
Bank of Montreal 06374VQ90 :04/05/2023 04/06/2026 100.000 :0.000 5.0618 37.71 0.144184 0.147833 0.151575 0.155411 0.159344 53.19 55.92
Bank of Montreal 06374VPX8 :03/31/2023 03/31/2028 100.000 :0.000 5.1355 38.99 0.146316 0.150073 0.153926 0.157879 0.161933 54.04 56.85
Bank of Montreal 06374VR32 :03/29/2023 03/31/2025 100.000 :0.000 4.9773 37.92 0.141719 0.145246 0.148860 52.30 13.25
Bank of Montreal 06374VQF6 :04/05/2023 04/06/2026 100.000 :0.000 5.0618 37.71 0.144184 0.147833 0.151575 0.155411 0.159344 53.19 55.92
Bank of Montreal 06374VAD8 i10/19/2022 04/22/2030 100.000 :0.000 5.1600 63.13 0.150890 0.154783 0.158776 0.162872 0.167074 55.57 58.47
Bank of Montreal 06375MA39 i08/29/2023 08/22/2028 100.000 i0.000 5.2577 17.82 0.146047 0.149737 0.153674 0.157713 0.161860 54.23 57.11
Bank of Montreal 06368GXV4 107/29/2022 07/31/2025 100.000 :0.000 3.8040 55.08 0.109736 0.111823 0.113950 0.116117 40.52 24.21
Bank of Montreal 06368GY27 :07/29/2022 07/29/2025 100.000 :VARIES 3.7700 53.18 0.103353 0.103673 0.103998 0.104330 37.36 21.69
Bank of Montreal 06374VAS5 :10/13/2022 04/03/2025 100.000 :0.000 5.2430 65.10 0.153157 0.157172 0.161292 56.58 14.84
Bank of Montreal 06368GXH5 :07/20/2022 07/22/2024 100.000 :0.000 3.9580 58.38 0.114364 0.116628 23.39

Bank of Montreal 06375MAGO  109/29/2023 09/30/2027 100.000 :0.000 5.9408 15.18 0.165022 0.169951 0.175000 0.180198 0.185550 61.20 64.90
Bank of Montreal 06368GWTO :07/29/2022 07/31/2026 100.000 :0.000 3.8220 55.35 0.110275 0.112382 0.114530 0.116718 0.118949 40.72 42.29
Bank of Montreal 06368GWU7 :08/01/2022 08/03/2026 100.000 :0.000 3.8040 54.86 0.109748 0.111835 0.113962 0.116130 0.118338 40.51 42.06
Bank of Montreal 06368GWG8 :07/06/2022 07/05/2024 100.000 i0.000 3.7490 56.76 0.108069 0.110094 20.25

Bank of Montreal 06375MBH7 109/29/2023 09/30/2026 100.000 :0.000 5.9506 15.21 0.165294 0.170240 0.175305 0.180521 0.185892 61.31 65.01
Bank of Montreal 06375M2B0 108/02/2023 08/03/2026 100.000 :0.000 5.6200 23.26 0.156111 0.160522 0.165033 0.169670 0.174438 58.31 61.64
Bank of Montreal 06375M2D6 :07/31/2023 07/31/2026 100.000 :0.000 5.5367 23.22 0.153797 0.158055 0.162430 0.166927 0.171548 57.44 60.66
Bank of Montreal 06375MBX2 110/03/2023 10/05/2026 100.000 :0.000 5.9506 14.55 0.165349 0.170269 0.175335 0.180551 0.185923 61.27 64.97
Bank of Montreal 06368GW78 :07/11/2022 07/11/2025 100.000 :VARIES 3.8970 57.02 0.107112 0.107408 0.107709 0.108017 38.71 20.52
Bank of Montreal 06374VTS5 :05/31/2023 05/28/2027 100.000 :0.000 5.3109 31.26 0.151399 0.155419 0.159546 0.163783 0.168132 55.50 58.48
Bank of Montreal 06375MCR4  110/26/2023 10/26/2026 100.000 iVARIES 6.1750 11.15 0.171351 0.170633 0.170166 0.170514 0.170873 61.46 61.37
Bank of Montreal 06374VU95 i05/31/2023 02/28/2025 100.000 i0.000 5.7877 34.20 0.163044 0.167762 0.172617 60.72 9.84
Bank of Montreal 06374VCY0 :11/28/2022 11/28/2025 100.000 :0.000 5.3110 58.95 0.155467 0.159595 0.163833 0.168184 56.99 54.36
Bank of Montreal 06374VUE4 :05/31/2023 05/31/2028 100.000 :0.000 5.2471 30.87 0.149577 0.153501 0.157528 0.161661 0.165902 54.80 57.71
Bank of Montreal 06374VUF1 :06/05/2023 06/05/2026 100.000 :0.000 5.2623 30.21 0.150021 0.153968 0.158020 0.162177 0.166444 54.93 57.85
Bank of Montreal 06374VCZ7 i11/30/2022 11/30/2026 100.000 :0.000 5.0620 55.84 0.147819 0.151560 0.155396 0.159329 0.163362 54.12 56.90
Bank of Montreal 06374V2Z8 :08/24/2022 08/24/2027 100.000 :0.000 4.0600 55.92 0.117403 0.119786 0.122218 0.124699 0.127230 43.31 45.08
Bank of Montreal 06374VUA2 :06/05/2023 03/05/2025 100.000 :0.000 5.6563 32.62 0.159341 0.163848 0.168481 59.23 10.78
Bank of Montreal 06374VUBO i05/31/2023 11/29/2024 100.000 :0.000 5.9154 34.83 0.169150 0.174153 56.38

Bank of Montreal 06374VUC8 :06/05/2023 12/05/2024 100.000 i0.000 5.7806 33.20 0.165213 0.169988 56.04

Bank of Montreal 06368GV20 :07/01/2022 07/01/2026 100.000 :0.000 4.0508 62.00 0.119499 0.119499 0.124388 0.124388 0.129478 43.46 45.23
Bank of Montreal 06374VDTO :12/02/2022 12/02/2027 100.000 :0.500 4.9700 54.92 0.145728 0.147372 0.152432 0.155914 0.159477 53.25 55.70
Bank of Montreal 06374VE85 :11/16/2022 11/16/2026 100.000 :0.000 5.4710 62.68 0.160400 0.164788 0.169296 0.173927 0.178685 58.93 62.20
Bank of Montreal 06374VDY9 :11/28/2022 11/28/2025 100.000 :0.000 5.3110 58.95 0.155467 0.159595 0.163833 0.168184 56.99 54.36
Bank of Montreal 06374VDL7 i11/30/2022 05/31/2024 100.000 :0.000 5.5490 61.31 0.162811 24.26

Bank of Montreal 06374VDN3  112/02/2022 01/02/2024 100.000 :0.000 5.6820 62.47 0.163086 0.16

Bank of Montreal 06374VDP8 (12/02/2022 12/02/2026 100.000 :0.434 5.0600 55.92 0.148460 0.151885 0.155398 0.159001 0.162695 54.26 56.80
Bank of Montreal 06375MDQ5 10/11/2023 10/14/2025 100.000 i0.000 6.1732 13.73 0.171566 0.176862 0.182321 0.187948 63.55 52.61
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Bank of Montreal 06374V4D5 :10/03/2022 10/05/2026 100.000 :0.000 4.9900 63.34 0.145654 0.149289 0.153013 0.156831 0.160744 53.72 56.44
Bank of Montreal 06374V4E3 :109/30/2022 09/30/2026 100.000 :0.000 5.2120 66.67 0.152422 0.156394 0.160470 0.164652 0.168942 56.32 59.29
Bank of Montreal 06374V4F0 110/03/2022 10/05/2026 100.000 :0.000 4.9900 63.34 0.145654 0.149289 0.153013 0.156831 0.160744 53.72 56.44
Bank of Montreal 06374VVL7 :06/05/2023 06/05/2026 100.000 :0.000 5.2623 30.21 0.150021 0.153968 0.158020 0.162177 0.166444 54.93 57.85
Bank of Montreal 06375MEA9 :110/31/2023 10/30/2026 100.000 :0.000 5.9599 10.10 0.165553 0.170486 0.175567 0.180798 0.186186 61.10 64.79
Bank of Montreal 06375MEB4 {10/31/2023 10/29/2027 100.000 :0.000 6.1978 10.50 0.172161 0.177467 0.182966 0.188636 0.194482 63.60 67.60
Bank of Montreal 06374VEC6 (11/23/2022 11/21/2025 100.000 i0.000 5.3400 60.06 0.156315 0.160489 0.164774 0.169173 57.36 53.52
Bank of Montreal 06374V4C7 109/30/2022 09/30/2026 100.000 :0.000 5.2120 66.67 0.152422 0.156394 0.160470 0.164652 0.168942 56.32 59.29
Bank of Montreal 06374VED4 111/23/2022 11/23/2027 100.000 :0.000 5.1440 57.81 0.150334 0.154200 0.158166 0.162234 0.166407 55.11 57.99
Bank of Montreal 06375MF67 :10/11/2023 10/14/2025 100.000 :0.000 6.1732 13.73 0.171566 0.176862 0.182321 0.187948 63.55 52.61
Bank of Montreal 06375MEQ4 110/04/2023 10/06/2025 100.000 :0.000 6.1261 14.81 0.170227 0.175442 0.180815 0.186354 63.12 50.72
Bank of Montreal 06375M4R3 :108/31/2023 08/31/2027 100.000 :0.000 5.7618 19.37 0.160050 0.164635 0.169405 0.174231 0.179306 59.58 63.06
Bank of Montreal 06374V5G7 :09/30/2022 09/30/2026 100.000 :0.000 5.2120 66.67 0.152422 0.156394 0.160470 0.164652 0.168942 56.32 59.29
Bank of Montreal 06375MFEO0  {11/02/2023 11/02/2026 100.000 :0.000 6.1347 10.05 0.170408 0.175635 0.181023 0.186575 0.192298 62.91 66.83
Bank of Montreal 06374V5W2 i10/13/2022 10/14/2025 100.000 i0.000 5.2400 65.04 0.153304 0.157321 0.161443 0.165673 56.54 46.45
Bank of Montreal 06374V5R3 :109/20/2022 09/22/2025 100.000 :0.000 4.7090 61.49 0.137074 0.140301 0.143604 0.146986 50.57 38.09
Bank of Montreal 06375MGN9  101/09/2024 01/09/2026 100.000 :VARIES 5.2000 0.144419 0.144273 0.144344 0.144417 50.81 51.98
Bank of Montreal 06374V7J9 :10/12/2022 04/14/2025 100.000 :0.000 5.2430 65.24 0.153419 0.157441 0.161569 56.58 16.64
Bank of Montreal 06374V7A8 :10/04/2022 10/05/2026 100.000 :0.000 5.1600 65.39 0.150846 0.154738 0.158730 0.162825 0.167026 55.68 58.59
Bank of Montreal 06374VYJ9 :07/31/2023 07/30/2027 100.000 :0.000 5.4014 22.66 0.150039 0.154091 0.158253 0.162526 0.166916 55.98 59.05
Bank of Montreal 06375MJ55 :11/30/2023 11/30/2027 100.000 :0.000 5.7134 4.92 0.158706 0.163239 0.167903 0.172699 0.177633 58.24 61.61
Bank of Montreal 06375MJJ5 (11/30/2023 05/30/2025 100.000 :0.000 6.0789 5.23 0.168858 0.173991 0.179279 62.04 26.71
Bank of Montreal 06375MIK2 i12/04/2023 06/04/2025 100.000 :0.000 5.7974 4.35 0.161039 0.165707 0.170510 59.07 26.09
Bank of Montreal 06375MJZ9 :11/22/2023 11/24/2025 100.000 :0.000 5.9639 6.46 0.165719 0.170660 0.175749 0.180990 60.92 57.71
Bank of Nova Scotia 06417P819 i11/01/2018 10/25/2024 100.000 :0.000 3.9550 224.33 0.133538 0.136179 39.74

Bank of Nova Scotia 06417P611 :12/28/2018 12/20/2024 100.000 :0.000 3.9396 215.81 0.132891 0.135509 46.85

Bank of Nova Scotia 064159X92 :06/16/2021 06/16/2036 100.000 :VARIES 2.3423 58.27 0.062791 0.062763 0.062759 0.062777 0.062817 22.60 22.60
Bank of Nova Scotia 06417P124 :08/01/2019 07/26/2024 100.000 :0.000 2.5003 116.01 0.076685 0.077643 15.89

Bank of Nova Scotia 06417P330 :06/06/2019 05/30/2025 100.000 :0.000 3.0038 145.98 0.095374 0.096806 0.098260 34.68 14._64
Barclay Bank PLC 06748C362 (12/20/2022 12/18/2025 100.000 :0.000 5.3400 55.84 0.156315 0.160489 0.164774 0.169173 57.13 57.97
Barclay Bank PLC 06749NDP4  i12/27/2022 12/29/2025 100.000 :0.000 5.5000 56.40 0.161345 0.165782 0.170341 0.175026 58.90 61.83
Barclay Bank PLC 06749NDD1  {12/30/2022 12/30/2027 100.000 :0.000 5.2500 53.34 0.153590 0.157622 0.161759 0.166006 0.170363 56.03 59.01
Barclay Bank PLC 06749NBW1 :101/05/2023 01/03/2025 100.000 :0.000 5.5900 56.04 0.159570 0.164030 0.168614 59.86 0.34
Barclay Bank PLC 06749NBL5 :01/05/2023 01/05/2026 100.000 :0.000 5.5000 55.13 0.156979 0.161296 0.165732 0.170289 0.174972 58.83 62.11
Barclay Bank PLC 06749NBM3  101/05/2023 01/04/2028 100.000 :0.000 5.4800 54.93 0.156370 0.160654 0.165056 0.169579 0.174225 58.60 61.86
Barclay Bank PLC 06749NAW2  112/30/2022 12/29/2025 100.000 :0.000 5.5400 56.33 0.162508 0.167010 0.171636 0.176390 59.33 62.30
Barclay Bank PLC 06749NB50 :12/27/2022 12/27/2026 100.000 :0.000 5.5600 57.03 0.163151 0.167687 0.172348 0.177139 0.182064 59.59 62.95
Barclay Bank PLC 06749NB68 (12/27/2022 12/24/2027 100.000 :0.000 5.5300 56.73 0.162150 0.166634 0.171241 0.175976 0.180842 59.24 62.57
Barclay Bank PLC 06749N7J5 i01/03/2023 07/03/2025 100.000 :0.000 5.5000 55.44 0.156979 0.161296 0.165732 0.170289 58.85 30.98
Barclay Bank PLC 06749N7K2 101/03/2023 01/04/2027 100.000 :0.000 5.5500 55.95 0.158469 0.162866 0.167386 0.172031 0.176804 59.42 62.76
Barclay Bank PLC 06749N7F3 112/28/2022 12/27/2024 100.000 :0.000 5.5800 57.07 0.163745 0.168313 59.12

Barclay Bank PLC 06749N7G1 :12/28/2022 12/26/2025 100.000 :0.000 5.5100 56.35 0.161557 0.166008 0.170581 0.175281 59.01 61.40
Barclay Bank PLC 06749NFL1 :01/06/2023 01/09/2024 100.000 :0.000 5.6900 56.91 0.162629 1.30

Barclays Bank PLC 06741TRRO 104/09/2013 04/09/2028 100.000 :VARIES 3.5338 316.03 0.086347 0.087857 0.089394 0.090958 0.092208 31.61 32.69
Barclays Bank PLC 06745M5A2 105/03/2023 05/03/2028 100.000 :0.000 4.8400 32.19 0.137698 0.141030 0.144443 0.147939 0.151519 50.56 53.04
Barclays Bank PLC 06741TRP4 i03/28/2013 03/28/2033 100.000 iVARIES 3.9300 282.65 0.075426 0.076908 0.078419 0.079960 0.081531 27.70 28.80
Barclays Bank PLC 06748X3E9 102/03/2022 02/03/2027 100.000 i0.000 2.2900 4449 0.065821 0.066575 0.067337 0.068108 0.068888 24.06 24.61
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Barclays Bank PLC 06745NZB5 111/28/2023 11/28/2028 100.000 :0.000 5.6900 5.22 0.158056 0.162552 0.167177 0.171933 0.176825 58.01 61.36
Barclays Bank PLC 06738G8A1 :01/30/2020 02/04/2025 104.000 :0.000 2.1300 90.06 0.066285 0.066991 0.067704 24.20 2.23
Barclays Bank PLC 06747MIP2 :103/14/2019 03/14/2029 100.000 :VARIES 3.5244 24.68 0.014060 0.014308 0.014560 0.014816 0.015078 5.16 5.34
Barclays Bank PLC 06748XDD0  102/28/2022 02/28/2028 100.000 :0.000 2.5100 47.03 0.072380 0.073288 0.074208 0.075139 0.076082 26.44 27.11
Barclays Bank PLC 06748XDE8 :02/22/2022 02/22/2027 100.000 :VARIES 0.7226 5.90 0.008738 0.008769 0.008801 0.008833 0.008865 3.16 3.18
Barclays Bank PLC 06748X3D1 i01/31/2022 01/25/2029 100.000 :0.000 2.4390 47 .64 0.070235 0.071091 0.071958 0.072836 0.073724 25.71 26.34
Barclays Bank PLC 06745MF86 :07/05/2023 04/05/2027 100.000 i0.000 5.5600 27.37 0.156591 0.160944 0.165419 0.170017 0.174744 57.92 61.18
Barclays Bank PLC 06748X3A7 :01/26/2022 01/25/2029 100.000 :0.000 2.5200 49.54 0.072674 0.073590 0.074517 0.075456 0.076407 26.62 27.29
Barclays Bank PLC 06747NML5 111/29/2019 11/27/2024 100.000 :0.000 2.4500 104.71 0.075007 0.075926 24.62

Barclays Bank PLC 06748XDC2 :03/03/2022 03/04/2027 100.000 :0.000 2.4799 46.10 0.071485 0.072372 0.073269 0.074177 0.075097 26.10 26.75
Barclays Bank PLC 06745NZ90 :12/01/2023 12/01/2028 100.000 :10.750 5.5500 4.57 0.154778 0.149778 0.142389 0.140444 0.134611 53.85 50.83
Barclays Bank PLC 06747NMK7 111/29/2019 05/27/2025 100.000 :0.000 2.3900 102.03 0.072998 0.073870 0.074753 26.50 10.91
Barclays Bank PLC 06748X2Z3 101/26/2022 01/26/2027 100.000 :0.000 2.2400 43.95 0.064336 0.065057 0.065785 0.066522 0.067267 23.52 24.05
Barclays Bank PLC 06747PBH1 102/28/2020 02/26/2027 100.000 :0.000 1.8200 72.09 0.053860 0.054350 0.054844 0.055344 0.055847 19.60 19.96
Barclays Bank PLC 06747PBK4 103/04/2020 03/04/2024 100.000 i0.000 1.5201 59.64 0.044522 2.80

Barclays Bank PLC 06747PBJ7 :02/28/2020 02/28/2025 100.000 :0.000 1.6100 63.55 0.047304 0.047685 0.048069 17.19 2.74
Barclays Bank PLC 06741UDA9 :05/30/2014 05/30/2034 100.000 :VARIES 3.8795 307.65 0.087041 0.087942 0.089071 0.090221 0.091394 31.56 32.34
Barclays Bank PLC 06745MEKO  106/01/2023 11/30/2026 100.000 :0.000 5.3700 31.45 0.153150 0.157262 0.161484 0.165820 0.170272 56.13 59.19
Barclays Bank PLC 06748XTR2 110/05/2022 10/05/2027 100.000 :0.000 5.8000 73.51 0.170591 0.175538 0.180629 0.185867 0.191257 63.17 66.88
Barclays Bank PLC 06747QVE4 :101/27/2021 01/27/2028 100.000 :0.000 1.4100 42.00 0.040567 0.040853 0.041141 0.041431 0.041723 14.74 14.95
Barclays Bank PLC 06748XTP6 :10/05/2022 10/03/2025 100.000 :0.000 5.7600 73.00 0.169296 0.174172 0.179188 0.184349 62.69 49.67
Barclays Bank PLC 06749NQL9 :02/23/2023 02/22/2027 100.000 :0.000 5.8300 50.48 0.166639 0.171496 0.176496 0.181640 0.186935 62.14 65.81
Barclays Bank PLC 06747QVF1 i01/27/2021 06/26/2026 100.000 i0.000 1.2699 37.76 0.036602 0.036834 0.037068 0.037304 0.037541 13.22 13.39
Barclays Bank PLC 06748XTQ4 :10/05/2022 10/03/2025 100.000 :0.000 5.8100 73.65 0.170848 0.175811 0.180919 0.186174 63.28 50.16
Barclays Bank PLC 06747QVA2 101/29/2021 01/31/2028 100.000 :0.000 1.4406 42.84 0.041480 0.041778 0.042079 0.042382 0.042688 15.08 15.29
Barclays Bank PLC 06747MJ72 :03/11/2019 03/11/2026 100.000 :VARIES 3.1873 20.11 0.012070 0.012263 0.012458 0.012657 0.012858 4.42 4.56
Barclays Bank PLC 06741VXA5 106/30/2017 06/27/2024 100.000 :0.000 2.9300 208.23 0.098305 17.30

Barclays Bank PLC 06745MVGO  108/21/2023 09/03/2027 100.000 :0.000 5.8000 20.98 0.161423 0.166104 0.170921 0.175878 0.180978 60.08 63.61
Barclays Bank PLC 06745N7G5 :08/17/2023 08/29/2024 100.000 :0.000 6.0000 22.37 0.167000 0.172010 40.65

Barclays Bank PLC 06745NHA7 109/20/2023 12/19/2024 100.000 :0.000 6.0300 16.95 0.169997 0.175122 60.08

Barclays Bank PLC 06747Q3Z8 i07/31/2020 07/30/2027 100.000 i0.000 1.8100 63.56 0.053070 0.053551 0.054035 0.054524 0.055018 19.34 19.69
Barclays Bank PLC 06745NYB6 111/30/2023 11/30/2028 100.000 iVARIES 5.6700 4.64 0.158111 0.152833 0.147556 0.148000 0.141778 55.21 53.04
Barclays Bank PLC 06745NGX8 110/04/2023 10/04/2028 100.000 :0.000 5.9300 14.33 0.164722 0.169606 0.174635 0.179813 0.185144 61.04 64.71
Barclays Bank PLC 06745MUY2 :108/02/2023 10/01/2024 100.000 :0.000 5.9400 24.73 0.166606 0.171554 45.87

Barclays Bank PLC 06749NPY2 102/21/2023 01/21/2026 100.000 :0.000 5.6400 49.16 0.160348 0.164870 0.169519 0.174300 0.179215 60.01 63.44
Barclays Bank PLC 06745NXX9 111/13/2023 11/13/2028 100.000 :6.500 5.7700 7.59 0.159944 0.160167 0.154278 0.158778 0.152889 56.77 56.29
Barclays Bank PLC 06747QDJ3 :08/26/2020 08/26/2026 100.000 :0.000 1.4200 48.51 0.041155 0.041447 0.041741 0.042038 0.042336 14.94 15.15
Barclays Bank PLC 06745MDM7  106/02/2023 06/03/2027 100.000 :0.000 5.4400 31.70 0.155244 0.159467 0.163804 0.168260 0.172836 56.89 60.02
Barclays Bank PLC 06747PRH4 105/20/2020 05/20/2027 100.000 :0.000 2.3700 88.89 0.071493 0.072340 0.073197 0.074064 0.074942 25.96 26.58
Barclays Bank PLC 06748XBT7 :02/24/2022 02/24/2028 100.000 :0.000 2.6500 50.00 0.076576 0.077591 0.078619 0.079661 0.080716 28.01 28.76
Barclays Bank PLC 06748XBU4 :102/24/2022 02/24/2027 100.000 :0.000 2.4700 46.55 0.071185 0.072064 0.072954 0.073855 0.074767 26.01 26.66
Barclays Bank PLC 06746T250 :09/06/2018 09/04/2025 100.000 :0.000 3.8400 224.30 0.128982 0.131458 0.133982 0.136555 47.46 33.02
Barclays Bank PLC 06745MDJ4 :105/16/2023 11/15/2024 100.000 :5.005 5.7100 1.04 0.004687 0.004622 1.46

Barclays Bank PLC 06744CN72 112/29/2017 12/27/2024 100.000 :0.000 3.2100 210.76 0.107921 0.109653 38.73

Barclays Bank PLC 06747QDH7 :108/26/2020 08/26/2027 100.000 :0.000 1.5300 52.35 0.044488 0.044829 0.045172 0.045517 0.045865 16.16 16.41
Barclays Bank PLC 06741WZK9 i03/02/2023 03/02/2026 100.000 :0.000 5.8200 48.90 0.166371 0.171213 0.176195 0.181322 0.186599 61.93 65.59
Barclays Bank PLC 06745NGH3  109/29/2023 10/01/2026 100.000 i0.000 5.7600 14.72 0.160051 0.164661 0.169403 0.174282 0.179301 59.29 62.75
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Barclays Bank PLC 06747W518 :08/04/2021 08/03/2028 100.000 :0.000 1.6100 39.38 0.046177 0.046549 0.046924 0.047302 0.047682 16.80 17.07
Barclays Bank PLC 06741UBX1 :04/30/2014 04/30/2024 100.000 :VARIES 3.4912 345.29 0.097387 11.59

Barclays Bank PLC 06745NGJ9 110/04/2023 10/02/2026 100.000 :0.000 5.7300 13.85 0.159167 0.163676 0.168365 0.173189 0.178151 58.93 62.35
Barclays Bank PLC 06745NGK6 109/29/2023 10/01/2030 100.000 :0.000 6.0600 15.49 0.168390 0.173492 0.178749 0.184165 0.189745 62.47 66.31
Barclays Bank PLC 06738KTB7 :09/30/2011 09/30/2031 100.000 :VARIES 5.4570 625.13 0.151691 0.152512 0.153355 0.153752 0.154161 54.91 55.35
Barclays Bank PLC 06747NKZ6 $10/31/2019 10/30/2026 100.000 :0.000 2.6300 115.12 0.081104 0.082171 0.083251 0.084346 0.085455 29.52 30.30
Barclays Bank PLC 06745NGD2  i10/04/2023 10/02/2025 100.000 i0.000 5.9300 14.33 0.164722 0.169552 0.174579 0.179755 61.05 48.24
Barclays Bank PLC 06745NGEO  110/04/2023 10/02/2026 100.000 :0.000 5.7300 13.85 0.159167 0.163676 0.168365 0.173189 0.178151 58.93 62.35
Barclays Bank PLC 06745NGF7 109/29/2023 10/01/2025 100.000 :0.000 6.0900 15.57 0.169224 0.174377 0.179687 0.185158 62.79 49.50
Barclays Bank PLC 06747MYV2 :106/28/2019 06/30/2025 100.000 :0.000 3.2000 153.87 0.102557 0.104198 0.105865 37.22 18.95
Barclays Bank PLC 06745MUD8 :08/03/2023 08/05/2030 100.000 :0.000 5.5900 22.99 0.155326 0.159667 0.164130 0.168717 0.173433 57.98 61.27
Barclays Bank PLC 06749NPF3 102/13/2023 02/13/2025 100.000 :0.000 5.6800 50.79 0.162259 0.166867 0.171606 60.53 7.21
Barclays Bank PLC 06747MYU4 107/03/2019 07/03/2024 100.000 :0.000 2.9900 142.70 0.093524 0.094922 17.27

Barclays Bank PLC 06745NGG5 110/04/2023 10/02/2025 100.000 :0.000 6.0500 14.62 0.168056 0.173083 0.178319 0.183713 62.32 49.30
Barclays Bank PLC 06747NL36 (11/05/2019 11/05/2024 100.000 i0.000 2.4900 108.33 0.076364 0.077314 23.39

Barclays Bank PLC 06745NGC4 110/04/2023 07/03/2025 100.000 :0.000 6.0500 14.62 0.168056 0.170569 0.175729 0.181045 62.32 32.94
Barclays Bank PLC 06747MYK6 106/28/2019 12/27/2024 100.000 :0.000 3.1200 149.79 0.099613 0.101167 35.74

Barclays Bank PLC 06741TPR2 :03/21/2013 03/21/2033 100.000 :VARIES 3.9299 283.55 0.075425 0.076907 0.078418 0.079959 0.081530 27.72 28.82
Barclays Bank PLC 06747MYJ9 :06/28/2019 12/27/2024 100.000 :0.000 3.1200 149.79 0.099614 0.101167 35.74

Barclays Bank PLC 06745NWX0 :12/05/2023 09/05/2025 100.000 :0.000 5.6100 4.05 0.155833 0.158019 0.162451 0.167008 57.26 40.46
Barclays Bank PLC 06745NWZ5 :12/05/2023 12/04/2025 100.000 :0.000 5.5900 4.04 0.155278 0.159594 0.164054 0.168640 56.91 55.46
Barclays Bank PLC 06749NP97 103/14/2023 03/13/2025 100.000 :0.000 6.0200 48.53 0.172228 0.177412 0.182752 64.07 13.16
Barclays Bank PLC 06745NX50 i12/05/2023 12/04/2025 100.000 i0.000 5.5900 4.04 0.155278 0.159594 0.164054 0.168640 56.91 55.46
Barclays Bank PLC 067387HW3 103/28/2014 03/28/2024 100.000 :0.000 3.5500 409.77 0.137756 11.98

Barclays Bank PLC 06741Wz52 :02/09/2023 02/12/2026 100.000 :0.000 5.3300 48.24 0.152069 0.156121 0.160282 0.164554 0.168939 56.62 59.67
Barclays Bank PLC 06745N5P7 :08/17/2023 08/19/2025 100.000 :0.000 5.9300 22.08 0.164776 0.169662 0.174693 0.179872 61.51 40.76
Barclays Bank PLC 06745NX68 :11/30/2023 12/02/2027 100.000 :0.000 5.7000 4.91 0.158383 0.162897 0.167540 0.172315 0.177226 58.10 61.45
Barclays Bank PLC 06745NX76 :11/30/2023 12/03/2030 100.000 :0.000 5.8300 5.02 0.162023 0.166746 0.171607 0.176609 0.181757 59.45 62.96
Barclays Bank PLC 067387HZ6 :04/10/2014 04/10/2024 100.000 :0.000 3.6100 416.21 0.140870 13.95

Barclays Bank PLC 06745NX84 i11/30/2023 12/03/2030 100.000 :0.000 5.8300 5.02 0.162023 0.166746 0.171607 0.176609 0.181757 59.45 62.96
Barclays Bank PLC 06745NX35 i12/05/2023 12/05/2028 100.000 i0.000 5.5400 4.00 0.153889 0.158152 0.162532 0.167035 0.171661 56.39 59.56
Barclays Bank PLC 06745NX27 :12/05/2023 12/03/2026 100.000 :0.000 5.2900 3.82 0.146944 0.150788 0.154776 0.158870 0.163072 53.81 56.69
Barclays Bank PLC 06745NX43 111/30/2023 12/03/2025 100.000 :0.000 5.7800 4.98 0.160633 0.165275 0.170052 0.174966 58.93 57.34
Barclays Bank PLC 06745M2E7 :05/03/2023 05/01/2025 100.000 :0.000 5.0600 33.66 0.144072 0.147717 0.151454 52.96 18.17
Barclays Bank PLC 06745M2F4  104/26/2023 10/26/2027 100.000 :0.000 5.1500 35.29 0.146739 0.150518 0.154394 0.158369 0.162447 54.00 56.82
Barclays Bank PLC 06745M2G2 104/26/2023 10/26/2026 100.000 :0.000 5.0800 34.81 0.144695 0.148371 0.152139 0.156004 0.159966 53.24 55.97
Barclays Bank PLC 06741UBA1 :04/25/2014 04/25/2034 100.000 :VARIES 3.4516 258.46 0.073746 0.075019 0.076313 0.077630 0.078970 26.95 27.89
Barclays Bank PLC 06747M6S0  {01/31/2019 01/31/2024 100.000 :0.000 3.6200 193.05 0.118173 3.43

Barclays Bank PLC 06745M2C1  i04/28/2023 01/29/2026 100.000 i0.000 4.9800 33.88 0.140075 0.143563 0.147137 0.150801 0.154556 52.13 54.76
Barclays Bank PLC 06746V776 :12/06/2018 11/29/2024 100.000 :0.000 3.9099 216.93 0.131710 0.134285 43.66

Barclays Bank PLC 06745N5F9 108/18/2023 08/20/2025 100.000 :0.000 5.9200 21.88 0.164499 0.169368 0.174381 0.179543 61.39 40.86
Barclays Bank PLC 06745M2D9 :05/03/2023 10/31/2025 100.000 :0.000 4.8800 32.46 0.138808 0.142195 0.145664 0.149219 51.00 44.19
Barclays Bank PLC 06745NFB7 109/29/2023 09/29/2028 100.000 :0.000 5.9300 15.15 0.164722 0.169606 0.174635 0.179813 0.185144 61.09 64.77
Barclays Bank PLC 06745NFC5 109/29/2023 10/01/2026 100.000 :0.000 5.7600 14.72 0.160051 0.164661 0.169403 0.174282 0.179301 59.29 62.75
Barclays Bank PLC 06745NWD4  :11/30/2023 11/30/2028 100.000 :0.000 5.6700 4.88 0.157500 0.161965 0.166557 0.171279 0.176134 57.78 61.11
Barclays Bank PLC 06745NWE2 111/30/2023 11/30/2027 100.000 :0.000 5.7000 4.91 0.158333 0.162846 0.167487 0.172260 0.177170 58.10 61.45
Barclays Bank PLC 06745NWF9  i11/30/2023 11/30/2026 100.000 i0.000 5.4700 4.71 0.151944 0.156100 0.160369 0.164756 0.169262 55.71 58.80
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Barclays Bank PLC 06741VUR1 i05/19/2017 05/19/2027 100.000 :VARIES 2.5708 24.48 0.010663 0.010800 0.010939 0.011080 0.011222 3.88 3.98
Barclays Bank PLC 06745NF92 :109/29/2023 03/31/2026 100.000 :0.000 5.9200 15.13 0.164444 0.169339 0.174351 0.179512 0.184826 60.98 64.65
Barclays Bank PLC 06745MSX7 107/26/2023 07/25/2030 100.000 :0.000 5.4900 23.64 0.152500 0.156663 0.160963 0.165382 0.169921 56.97 60.14
Barclays Bank PLC 06747NJGO 110/25/2019 04/24/2025 100.000 :0.000 2.6100 114.60 0.080418 0.081467 0.082531 29.28 9.33
Barclays Bank PLC 06745NET9 :109/29/2023 09/30/2027 100.000 :0.000 5.9700 15.26 0.165833 0.170811 0.175910 0.181161 0.186568 61.51 65.24
Barclays Bank PLC 06745NW85 11/30/2023 05/29/2026 100.000 :0.000 5.6300 4.85 0.156389 0.160767 0.165292 0.169945 0.174729 57.37 60.64
Barclays Bank PLC 06747NJH8 i10/25/2019 10/23/2024 100.000 i0.000 2.5400 111.38 0.078039 0.079030 22.97

Barclays Bank PLC 06738KAM3  102/25/2011 02/25/2031 100.000 iVARIES 5.5651 607.89 0.138499 0.139988 0.141131 0.142306 0.143513 50.46 51.32
Barclays Bank PLC 06747PPH6 104/28/2020 04/28/2025 100.000 :0.000 2.2600 86.11 0.067915 0.068683 0.069459 24.68 8.13
Barclays Bank PLC 06745NVU7 :111/22/2023 02/21/2025 100.000 :0.000 5.8500 6.34 0.162500 0.164850 0.169672 59.86 8.48
Barclays Bank PLC 06747PPJ2 i04/30/2020 04/30/2025 100.000 :VARIES 2.4441 24.10 0.018324 0.018548 0.018774 6.66 2.23
Barclays Bank PLC 06749NNS7 102/09/2023 02/06/2025 100.000 :0.000 5.6400 51.08 0.161011 0.165552 0.170220 60.12 5.96
Barclays Bank PLC 06747QSH1  112/29/2020 12/29/2027 100.000 :0.000 1.4500 4438 0.042062 0.042367 0.042674 0.042983 0.043295 15.20 15.42
Barclays Bank PLC 06745MSJ8 :08/03/2023 08/04/2027 100.000 :0.000 5.6200 23.10 0.156111 0.160522 0.165033 0.169670 0.174438 58.31 61.63
Barclays Bank PLC 06748XQU8 :109/06/2022 09/06/2024 100.000 i0.000 4.9600 66.86 0.144696 0.148285 36.10

Barclays Bank PLC 06738KQS3 :08/31/2011 08/31/2031 100.000 iVARIES 6.1336 675.12 0.160235 0.159718 0.163647 0.161823 0.165389 58.97 59.61
Barclays Bank PLC 06749NNQ1  :02/28/2023 02/28/2028 100.000 :0.000 5.5500 47.24 0.158445 0.162842 0.167360 0.172005 0.176778 58.93 62.24
Barclays Bank PLC 06749NNN8  102/28/2023 02/28/2030 100.000 :0.000 5.5700 47.41 0.159031 0.163460 0.168013 0.172692 0.177501 59.15 62.49
Barclays Bank PLC 06749NNL2 :102/28/2023 02/28/2025 100.000 :0.000 5.8700 49.99 0.167841 0.172767 0.177838 62.54 10.14
Barclays Bank PLC 06749NNMO  103/02/2023 09/03/2025 100.000 :0.000 5.9100 49.66 0.169045 0.174040 0.179183 0.184478 62.95 44.32
Barclays Bank PLC 06748XQN4  109/02/2022 07/06/2029 100.000 :0.000 4.8500 65.91 0.140294 0.143697 0.147181 0.150750 0.154406 52.32 54.89
Barclays Bank PLC 06748D667 :02/03/2023 02/04/2026 100.000 :0.000 5.3200 49.05 0.151731 0.155767 0.159910 0.164164 0.168530 56.55 59.60
Barclays Bank PLC 06745NEK8 109/15/2023 09/17/2026 100.000 i0.000 5.6500 16.64 0.156994 0.161429 0.165989 0.170678 0.175500 58.25 61.59
Barclays Bank PLC 06748EJ53 :04/28/2021 04/27/2028 100.000 :0.000 1.9000 51.90 0.055330 0.055855 0.056386 0.056922 0.057462 20.08 20.46
Barclays Bank PLC 06747MG59 103/29/2019 03/29/2024 100.000 :0.000 3.3800 172.84 0.109174 9.61

Barclays Bank PLC 06741VTW2 :05/31/2017 05/30/2024 100.000 :0.000 3.0612 221.49 0.102449 15.37

Barclays Bank PLC 06741VU83 :05/26/2017 05/23/2024 100.000 :0.000 3.0400 220.26 0.102715 14.59

Barclays Bank PLC 06748EJ61 :04/28/2021 10/28/2026 100.000 :0.000 1.5300 41.62 0.044151 0.044488 0.044829 0.045172 0.045517 16.00 16.24
Barclays Bank PLC 06748XQK0  109/06/2022 09/05/2025 100.000 :0.000 5.0200 67.68 0.146512 0.150190 0.153960 0.157824 54.27 38.26
Barclays Bank PLC 06740PZ33 i01/27/2011 01/27/2031 100.000 iVARIES 5.5228 647.80 0.145305 0.146565 0.147396 0.148250 0.149128 52.86 53.48
Barclays Bank PLC 06749NEN8 102/03/2023 08/05/2025 100.000 i0.000 5.3700 49.53 0.153217 0.157331 0.161556 0.165893 57.12 35.35
Barclays Bank PLC 06748X238 :11/02/2022 11/02/2027 100.000 :0.000 6.1700 73.40 0.182127 0.187745 0.193537 0.199508 0.205663 67.25 71.46
Barclays Bank PLC 06749NEMO  101/31/2023 07/31/2025 100.000 :0.000 5.2900 49.23 0.150831 0.154821 0.158916 0.163119 56.24 33.97
Barclays Bank PLC 06749N4H2  111/28/2022 11/26/2027 100.000 :0.000 5.6100 62.33 0.164648 0.169267 0.174015 0.178896 0.183914 60.43 63.87
Barclays Bank PLC 06746T805 :07/05/2018 07/03/2025 100.000 :0.000 3.8500 232.83 0.129381 0.131872 0.134410 0.136997 47.92 24.93
Barclays Bank PLC 06744CT50 :01/26/2018 01/26/2028 100.000 :VARIES 3.1964 21.16 0.010076 0.010237 0.010400 0.010566 0.010735 3.71 3.83
Barclays Bank PLC 06749NEDO  :01/31/2023 01/31/2028 100.000 :0.000 5.1800 48.19 0.147616 0.151439 0.155361 0.159385 0.163513 55.00 57.89
Barclays Bank PLC 06749NVE9 i04/05/2023 10/03/2025 100.000 :0.000 5.0500 37.62 0.143780 0.147411 0.151133 0.154949 53.06 41.80
Barclays Bank PLC 06749NVF6 :03/31/2023 10/02/2025 100.000 i0.000 5.1200 38.88 0.145905 0.149640 0.153471 0.157399 53.87 42.30
Barclays Bank PLC 06749NVC3 104/05/2023 04/03/2025 100.000 :0.000 5.1700 38.52 0.147282 0.151089 0.154995 54.39 14.26
Barclays Bank PLC 06747PWW5 :07/06/2020 06/28/2024 100.000 :0.000 1.3600 48.39 0.039601 7.01

Barclays Bank PLC 06748X7E5 :02/03/2022 08/04/2027 100.000 :0.000 2.3900 46.46 0.068802 0.069624 0.070456 0.071298 0.072150 25.16 25.76
Barclays Bank PLC 06746XD34 :06/29/2018 06/27/2024 100.000 :0.000 3.8100 230.96 0.130220 22.92

Barclays Bank PLC 06747PWV7 :06/30/2020 06/30/2025 100.000 :0.000 1.7400 62.57 0.051356 0.051803 0.052253 18.57 9.35
Barclays Bank PLC 06744CBB6 :07/28/2017 07/25/2024 100.000 :0.000 3.0200 212.40 0.100393 0.101909 20.75

Barclays Bank PLC 06741TVKO i05/31/2013 05/31/2033 100.000 iVARIES 3.5100 259.05 0.070056 0.071285 0.072537 0.073810 0.075105 25.52 26.42
Barclays Bank PLC 06749NDZ2 i02/02/2023 08/04/2025 100.000 :0.000 4.8500 44.82 0.138026 0.141374 0.144802 0.148313 51.29 31.47




17

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

OID Per $1,000 of

i Issue 222:2:1 i Total Period Matcuarlle?:j:f IYueearf o
Name of Issuer CUSIP Issue Date iMaturity Date Price Yield OID to
) Interest 1/1/24
Rate 2024_1st 2024_2nd 2024 3rd 2025_2nd 2025_3rd 2024 2025
Period Period 2025 1st Period Period

Barclays Bank PLC 06748XYA3 110/18/2022 10/17/2024 100.000 :0.000 6.0900 74.94 0.179596 0.185065 52.35

Barclays Bank PLC 06749N3Z3 :12/05/2022 12/04/2024 100.000 :0.000 5.6300 61.39 0.165292 0.169945 55.88

Barclays Bank PLC 06749NUZ3 :03/31/2023 04/02/2026 100.000 :0.000 5.0200 38.11 0.142984 0.146573 0.150252 0.154024 0.157890 52.77 55.45
Barclays Bank PLC 06749NDV1 :02/03/2023 02/03/2028 100.000 :0.000 5.2400 48.31 0.149369 0.153283 0.157299 0.161420 0.165649 55.65 58.61
Barclays Bank PLC 06749NUX8 :03/31/2023 10/03/2024 100.000 :0.000 5.1600 39.19 0.147095 0.150890 40.69

Barclays Bank PLC 06745NM94  109/29/2023 09/29/2026 100.000 :0.000 5.8300 14.90 0.161944 0.166665 0.171523 0.176523 0.181669 60.03 63.58
Barclays Bank PLC 06749NV90 :03/20/2023 03/19/2026 100.000 :0.000 4.7400 37.31 0.134770 0.137964 0.141234 0.144581 0.148007 49.75 52.14
Barclays Bank PLC 06749NUY6 :03/31/2023 10/02/2025 100.000 :0.000 5.1200 38.88 0.145905 0.149640 0.153471 0.157399 53.87 42.30
Barclays Bank PLC 06749NDT6 :01/31/2023 01/29/2026 100.000 :0.000 5.2400 48.76 0.149348 0.153261 0.157276 0.161397 0.165626 55.67 58.63
Barclays Bank PLC 06745NLR5 110/04/2023 10/02/2025 100.000 :0.000 6.0500 14.62 0.168056 0.173083 0.178319 0.183713 62.32 49.30
Barclays Bank PLC 06745MZP6 :09/06/2023 03/05/2026 100.000 :0.000 5.6600 18.08 0.157222 0.161647 0.166221 0.170926 0.175763 58.44 61.79
Barclays Bank PLC 06749NUV2 :103/31/2023 03/31/2026 100.000 :0.000 4.8000 36.42 0.136533 0.139810 0.143166 0.146602 0.150120 50.35 52.79
Barclays Bank PLC 06749NDU3  102/03/2023 02/05/2026 100.000 :0.000 5.3200 49.06 0.151754 0.155790 0.159934 0.164188 0.168556 56.55 59.60
Barclays Bank PLC 06749NV58 104/05/2023 04/05/2028 100.000 :0.000 4.9000 36.49 0.139446 0.142862 0.146362 0.149948 0.153622 51.41 53.96
Barclays Bank PLC 06749NDS8 :01/31/2023 01/30/2025 100.000 i0.000 5.3300 49.60 0.152001 0.156052 0.160211 56.69 4._65
Barclays Bank PLC 06749NV25 :04/05/2023 10/03/2024 100.000 :0.000 5.1600 38.45 0.146990 0.150783 40.66

Barclays Bank PLC 06749NV33 104/05/2023 04/03/2025 100.000 :0.000 5.1700 38.52 0.147282 0.151089 0.154995 54.39 14.26
Barclays Bank PLC 06746XCC5 :05/25/2018 05/21/2026 100.000 :0.000 3.9200 242.88 0.134747 0.137388 0.140081 0.142826 0.145626 49.20 51.15
Barclays Bank PLC 06749NE24 :102/02/2023 02/02/2027 100.000 :0.000 4._7500 43.88 0.135078 0.138286 0.141571 0.144933 0.148375 50.17 52.58
Barclays Bank PLC 06745MZM3  109/06/2023 09/04/2025 100.000 :0.000 5.8500 18.69 0.162500 0.167200 0.172091 0.177125 60.47 42.72
Barclays Bank PLC 06749NvV41  104/05/2023 04/03/2026 100.000 :0.000 4.9300 36.72 0.140283 0.143741 0.147284 0.150914 0.154634 51.74 54.32
Barclays Bank PLC 06747PWE5 106/30/2020 06/30/2027 100.000 :0.000 2.0600 74.43 0.061478 0.062111 0.062751 0.063397 0.064050 22.25 22.71
Barclays Bank PLC 06745MZN1  i08/31/2023 03/05/2026 100.000 i0.000 5.8100 19.54 0.161519 0.166211 0.171040 0.176008 0.181121 60.10 63.64
Barclays Bank PLC 06748W3L5 :08/04/2021 07/31/2026 100.000 :0.000 1.2107 29.50 0.034446 0.034655 0.034865 0.035076 0.035288 12.50 12.65
Barclays Bank PLC 06748XY47 111/03/2022 11/03/2027 100.000 :0.000 6.2100 73.70 0.183379 0.189072 0.194943 0.200996 0.207237 67.71 71.98
Barclays Bank PLC 067473400 :07/06/2020 07/06/2027 100.000 :0.000 1.8800 67.41 0.055238 0.055757 0.056281 0.056810 0.057344 20.16 20.54
Barclays Bank PLC 06748XY21 i11/03/2022 11/05/2025 100.000 :0.000 6.3100 74.92 0.186578 0.192464 0.198536 0.204800 68.90 61.48
Barclays Bank PLC 06745MZD3 :108/23/2023 11/21/2024 100.000 :0.000 5.9600 21.29 0.167968 0.172973 54.65

Barclays Bank PLC 06745MZE1 :08/09/2023 08/21/2024 100.000 :0.000 5.7100 22.56 0.158913 0.163450 37.37

Barclays Bank PLC 06748W3C5 (07/28/2021 01/28/2027 100.000 :0.000 1.3700 33.67 0.039109 0.039377 0.039647 0.039918 0.040192 14.21 14.41
Barclays Bank PLC 06748W3D3 :07/30/2021 07/31/2028 100.000 i0.000 1.6500 40.56 0.047365 0.047756 0.048150 0.048547 0.048947 17.24 17.53
Barclays Bank PLC 06748XXK2 111/03/2022 05/05/2025 100.000 :0.000 6.1100 72.49 0.180312 0.185820 0.191497 66.53 23.75
Barclays Bank PLC 06748W3B7 :07/28/2021 07/27/2028 100.000 :0.000 1.6500 40.66 0.047362 0.047753 0.048147 0.048544 0.048945 17.24 17.53
Barclays Bank PLC 06745NLD6 :09/29/2023 09/29/2028 100.000 :6.900 5.9800 15.15 0.167444 0.163056 0.163111 0.162278 0.161389 59.01 58.41
Barclays Bank PLC 06744CAL5 :07/31/2017 07/31/2024 100.000 :0.000 3.0701 216.04 0.102384 0.103956 21.68

Barclays Bank PLC 06749N3A8 :12/02/2022 12/02/2026 100.000 :0.000 5.7000 62.67 0.167487 0.172260 0.177170 0.182219 0.187412 61.44 64.99
Barclays Bank PLC 06748XXE6 :10/31/2022 10/29/2026 100.000 :0.000 6.0800 72.67 0.179284 0.184734 0.190350 0.196137 0.202099 66.21 70.30
Barclays Bank PLC 06749NUB6 03/31/2023 03/31/2028 100.000 :0.000 5.0100 38.03 0.142653 0.146226 0.149889 0.153644 0.157493 52.66 55.33
Barclays Bank PLC 06747PEU9 i03/27/2020 03/25/2025 100.000 i0.000 2.6800 105.34 0.081702 0.082797 0.083907 29.82 7.05
Barclays Bank PLC 06747PET2 103/27/2020 03/25/2026 100.000 :0.000 2.8100 110.68 0.086050 0.087259 0.088485 0.089728 0.090988 31.43 32.32
Barclays Bank PLC 06745MYW2 109/06/2023 09/05/2025 100.000 :0.000 5.8500 18.69 0.162500 0.167227 0.172118 0.177153 60.47 42.90
Barclays Bank PLC 06748EPHO :06/03/2021 06/02/2026 100.000 :0.000 1.4100 36.89 0.040565 0.040851 0.041139 0.041429 0.041721 14.67 14.88
Barclays Bank PLC 06749N2Z4 112/02/2022 06/02/2025 100.000 :0.000 5.8000 63.79 0.170591 0.175538 0.180629 62.59 27.27
Barclays Bank PLC 06747P4P1 :02/11/2020 02/11/2025 100.000 :0.000 1.9400 77.98 0.057656 0.058216 0.058780 21.01 2.35
Barclays Bank PLC 06745MYY8 :109/06/2023 09/03/2026 100.000 :0.000 5.4700 17.47 0.151944 0.156031 0.160298 0.164682 0.169187 56.42 59.55
Barclays Bank PLC 06749NTZ5 i04/04/2023 10/05/2026 100.000 :0.000 4.6300 34.60 0.131605 0.134652 0.137769 0.140958 0.144221 48.46 50.73
Barclays Bank PLC 06745MYZ5 109/06/2023 09/06/2028 100.000 i0.000 5.5800 17.83 0.155000 0.159325 0.163770 0.168339 0.173035 57.59 60.85
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Barclays Bank PLC 06749NCV2 112/16/2022 12/18/2025 100.000 :0.000 5.3100 56.14 0.155482 0.159610 0.163848 0.168198 56.83 57.64
Barclays Bank PLC 06749N2U5 :12/05/2022 12/03/2027 100.000 :0.000 5.3800 58.63 0.157547 0.161785 0.166137 0.170606 0.175195 57.72 60.87
Barclays Bank PLC 06747NPF5 111/29/2019 11/30/2026 100.000 :0.000 2.6500 113.66 0.081791 0.082875 0.083973 0.085086 0.086213 29.71 30.50
Barclays Bank PLC 06749NTY8 :04/04/2023 10/06/2025 100.000 :0.000 4.7800 35.73 0.135987 0.139237 0.142565 0.145972 50.10 39.82
Barclays Bank PLC 06745NL61 :09/29/2023 09/29/2028 100.000 :8.250 5.9300 14.91 0.164722 0.160889 0.157111 0.156778 0.152889 57.61 56.12
Barclays Bank PLC 06748WCU5 i08/27/2021 08/27/2036 100.000 iVARIES 2.1838 49.81 0.057667 0.057424 0.057288 0.057227 0.057218 20.67 20.60
Barclays Bank PLC 06745MYT9  109/06/2023 06/04/2025 100.000 :0.000 5.8800 18.85 0.165681 0.170552 0.175566 60.79 26.86
Barclays Bank PLC 06748EPG2 :05/28/2021 05/31/2028 100.000 :0.000 1.9300 51.05 0.056254 0.056797 0.057345 0.057898 0.058457 20.38 20.78
Barclays Bank PLC 06745MHSO  106/30/2023 07/02/2025 100.000 :0.000 5.7300 28.82 0.159217 0.163779 0.168471 0.173298 59.80 31.36
Barclays Bank PLC 06745MHT8 :07/06/2023 07/03/2025 100.000 :0.000 5.8500 28.44 0.162500 0.167174 0.172064 0.177097 61.04 32.22
Barclays Bank PLC 06749N2T8 :12/05/2022 12/04/2025 100.000 :0.000 5.5000 59.95 0.161272 0.165707 0.170264 0.174946 59.10 57.54
Barclays Bank PLC 06749N2Q4 :11/28/2022 11/27/2024 100.000 :0.000 5.8300 64.81 0.171496 0.176496 56.81

Barclays Bank PLC 06749NTU6 :03/31/2023 04/01/2027 100.000 :0.000 5.0400 38.26 0.143548 0.147165 0.150874 0.154676 0.158573 52.99 55.69
Barclays Bank PLC 06744CQZ7 i01/26/2018 01/24/2025 100.000 :0.000 3.2700 212.13 0.108553 0.110328 0.112131 39.96 2.58
Barclays Bank PLC 06745MYP7 108/31/2023 08/31/2028 100.000 :0.000 5.7200 19.23 0.158889 0.163408 0.168107 0.172862 0.177861 59.13 62.56
Barclays Bank PLC 06745MYQ8 :08/31/2023 09/02/2026 100.000 :0.000 5.6300 18.93 0.156438 0.160842 0.165369 0.170024 0.174811 58.17 61.49
Barclays Bank PLC 06749N2N1  :11/28/2022 11/28/2025 100.000 :0.000 5.7000 63.34 0.167487 0.172260 0.177170 0.182219 61.47 58.84
Barclays Bank PLC 06748XWU1 :10/04/2022 10/03/2024 100.000 :0.000 5.6900 72.26 0.167151 0.171907 46.32

Barclays Bank PLC 06741TUA3 i05/10/2013 05/10/2028 100.000 :VARIES 3.2563 278.77 0.078217 0.079490 0.080785 0.082100 0.083437 28.52 29.45
Barclays Bank PLC 06745MYM4  108/31/2023 03/05/2026 100.000 :0.000 5.8100 19.54 0.161519 0.166211 0.171040 0.176008 0.181121 60.10 63.64
Barclays Bank PLC 06741TUB1 :05/03/2013 05/03/2033 100.000 :VARIES 3.4200 256.87 0.068836 0.070013 0.071210 0.072428 0.073666 25.13 26.00
Barclays Bank PLC 06744CR29 i01/26/2018 01/24/2024 100.000 :0.000 3.2100 207.89 0.106216 2.44

Barclays Bank PLC 06747QYE1 i01/29/2021 01/31/2041 100.000 iVARIES 2.0890 52.60 0.042751 0.041628 0.041289 0.041613 0.042048 14.97 15.04
Barclays Bank PLC 06741T2W6 :12/23/2013 12/23/2033 100.000 iVARIES 4.3876 356.13 0.101087 0.102381 0.103702 0.105053 0.106433 36.65 37.60
Barclays Bank PLC 06747PUY3 i05/28/2020 05/28/2025 100.000 :0.000 2.2200 82.53 0.066621 0.067360 0.068108 24.17 10.01
Barclays Bank PLC 06738KWX5 :10/31/2011 11/01/2031 100.000 :VARIES 4._5597 529.81 0.127343 0.126377 0.128907 0.126942 0.129189 46.53 46.71
Barclays Bank PLC 06741UFM1 i07/31/2014 07/31/2034 100.000 :VARIES 3.8919 310.47 0.090447 0.091650 0.092877 0.094160 0.095467 33.14 34.06
Barclays Bank PLC 06748XFB2 102/24/2022 02/23/2029 100.000 :0.000 2.7100 51.16 0.078373 0.079435 0.080512 0.081603 0.082708 28.68 29.46
Barclays Bank PLC 06745MGX0 106/30/2023 07/01/2027 100.000 :0.000 5.4700 27.50 0.156123 0.156123 0.164780 0.164780 0.173917 56.97 60.13
Barclays Bank PLC 06748XFCO i03/03/2022 09/02/2027 100.000 :0.000 2.5700 47.80 0.074171 0.075124 0.076089 0.077067 0.078057 27.10 27.80
Barclays Bank PLC 06746N451 :01/03/2018 01/03/2025 100.000 i0.000 3.2700 214.62 0.108573 0.110348 0.112152 40.04 0.22
Barclays Bank PLC 06745M6Y9 105/17/2023 06/05/2028 100.000 :0.000 4.8100 30.08 0.137154 0.140452 0.143830 0.147289 0.150831 50.14 52.58
Barclays Bank PLC 06747QGU5 109/03/2020 09/03/2027 100.000 :0.000 1.3000 4407 0.037542 0.037786 0.038032 0.038279 0.038528 13.62 13.79
Barclays Bank PLC 06745MXU7 :108/31/2023 08/29/2025 100.000 :0.000 6.0000 20.17 0.166667 0.171639 0.176788 0.182062 62.13 43.03
Barclays Bank PLC 06744CQBO :101/31/2018 01/30/2025 100.000 :0.000 3.2700 211.69 0.108573 0.110348 0.112152 39.95 3.25
Barclays Bank PLC 06741UFK5 i07/28/2014 07/28/2034 100.000 :VARIES 3.8226 270.27 0.070011 0.071349 0.072713 0.074102 0.075519 25.86 26.86
Barclays Bank PLC 06745MXR4  109/05/2023 06/05/2026 100.000 :0.000 5.6800 18.36 0.160018 0.164563 0.169236 0.174043 0.178985 58.66 62.04
Barclays Bank PLC 06745MXTO  109/05/2023 03/05/2027 100.000 :0.000 5.5000 17.72 0.152778 0.156979 0.161296 0.165732 0.170289 56.74 59.91
Barclays Bank PLC 06745MGK8 106/30/2023 01/02/2026 100.000 i0.000 5.5400 27.86 0.153936 0.158200 0.162582 0.167086 0.171714 57.73 60.97
Barclays Bank PLC 06745MGL6 (07/06/2023 01/05/2026 100.000 :0.000 5.6600 27.51 0.157222 0.161647 0.166221 0.170926 0.175763 58.98 62.37
Barclays Bank PLC 06746XAE3 105/25/2018 05/23/2024 100.000 :0.000 3.8000 234.71 0.129808 18.43

Barclays Bank PLC 06749NSP8 :103/02/2023 03/04/2026 100.000 :0.000 5.8200 48.90 0.166425 0.171268 0.176252 0.181381 0.186659 61.93 65.59
Barclays Bank PLC 06745MGG7 107/06/2023 01/05/2026 100.000 :0.000 5.6600 27.51 0.157222 0.161647 0.166221 0.170926 0.175763 58.98 62.37
Barclays Bank PLC 06745M6E3  106/02/2023 03/02/2026 100.000 :0.000 5.3200 31.12 0.149743 0.153726 0.157816 0.162013 0.166323 55.59 58.58
Barclays Bank PLC 06748ENY5 :05/26/2021 05/25/2028 100.000 :0.000 1.9000 50.35 0.055330 0.055855 0.056386 0.056922 0.057462 20.05 20.43
Barclays Bank PLC 06745MGH5  {07/06/2023 07/03/2026 100.000 :0.000 5.4800 26.64 0.152222 0.156324 0.160607 0.165007 0.169529 57.03 60.20
Barclays Bank PLC 06745MGJ1 i07/06/2023 07/06/2028 100.000 i0.000 5.4900 26.69 0.152500 0.156686 0.160987 0.165406 0.169947 57.14 60.32
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Barclays Bank PLC 06747A862 :05/03/2019 05/05/2026 100.000 :0.000 3.2600 162.71 0.104758 0.106466 0.108201 0.109965 0.111757 38.21 39.47
Barclays Bank PLC 06745NIM9  110/04/2023 10/05/2027 100.000 :0.000 5.9500 14.38 0.165278 0.170222 0.175286 0.180501 0.185871 61.25 64.95
Barclays Bank PLC 06745M6H6 106/02/2023 06/04/2029 100.000 :0.000 5.3400 31.12 0.152339 0.156406 0.160583 0.164870 0.169272 55.80 58.82
Barclays Bank PLC 06748X4K4 101/18/2022 01/15/2027 100.000 :0.000 2.2100 43.86 0.063434 0.064135 0.064844 0.065560 0.066285 23.20 23.71
Barclays Bank PLC 06747MKS4 104/30/2019 04/30/2024 100.000 :0.000 3.3800 169.46 0.109173 12.99

Barclays Bank PLC 06745MGD4  {06/30/2023 06/30/2028 100.000 :0.000 5.4800 27.56 0.156393 0.160678 0.165081 0.169604 0.174251 57.08 60.25
Barclays Bank PLC 06748ENX7 105/26/2021 11/27/2026 100.000 :0.000 1.5200 40.12 0.043853 0.044186 0.044522 0.044860 0.045201 15.87 16.11
Barclays Bank PLC 06749NSG8 :03/03/2023 04/02/2024 100.000 :0.000 5.8000 48.63 0.166558 15.16

Barclays Bank PLC 06745MGE2 107/06/2023 04/03/2025 100.000 :0.000 5.8300 28.54 0.164226 0.169013 0.173940 60.84 16.00
Barclays Bank PLC 06745MGF9  107/06/2023 07/03/2025 100.000 :0.000 5.8500 28.44 0.162500 0.167174 0.172064 0.177097 61.04 32.22
Barclays Bank PLC 06747PD89 102/27/2020 02/26/2024 100.000 :0.000 1.6500 65.22 0.048544 2.67

Barclays Bank PLC 06748WBAO0 108/25/2021 08/24/2028 100.000 :0.000 1.7700 42.29 0.050928 0.051379 0.051833 0.052292 0.052755 18.53 18.86
Barclays Bank PLC 06746XR62 :09/26/2018 09/26/2024 100.000 :0.000 3.9700 229.96 0.134231 0.136895 36.05

Barclays Bank PLC 06745MWW4  108/31/2023 09/02/2027 100.000 :0.000 5.8000 19.50 0.161163 0.165837 0.170646 0.175595 0.180687 59.99 63.52
Barclays Bank PLC 06745MG69  106/30/2023 01/02/2026 100.000 i0.000 5.5400 27.86 0.153936 0.158200 0.162582 0.167086 0.171714 57.73 60.97
Barclays Bank PLC 06745MG77 :06/30/2023 01/02/2026 100.000 :0.000 5.5400 27.86 0.153936 0.158200 0.162582 0.167086 0.171714 57.73 60.97
Barclays Bank PLC 06746Y325 104/04/2019 03/28/2025 100.000 :0.000 3.5099 179.43 0.113958 0.115958 0.117993 41.76 10.27
Barclays Bank PLC 06749NRZ7 :02/15/2023 05/13/2026 100.000 :0.000 5.3800 47.87 0.155483 0.159665 0.163960 0.168371 0.172900 57.13 60.25
Barclays Bank PLC 06745MG93  106/30/2023 07/02/2026 100.000 :0.000 5.3500 26.91 0.148655 0.152632 0.156715 0.160907 0.165211 55.67 58.69
Barclays Bank PLC 06745NzV1 i11/30/2023 11/30/2028 100.000 :0.000 5.6700 4.88 0.157500 0.161965 0.166557 0.171279 0.176134 57.78 61.11
Barclays Bank PLC 06748WB93 :08/25/2021 02/25/2027 100.000 :0.000 1.5000 35.75 0.042931 0.043253 0.043577 0.043904 0.044233 15.59 15.83
Barclays Bank PLC 06741VHH8 101/27/2017 01/27/2027 100.000 iVARIES 2.3799 21.98 0.009105 0.009213 0.009323 0.009434 0.009546 3.33 3.41
Barclays Bank PLC 06739GCF4 :02/20/2020 02/18/2025 104.000 i0.000 3.2800 139.34 0.106163 0.107905 0.109674 39.00 5.15
Barclays Bank PLC 06749NRY0 :02/15/2023 02/13/2026 100.000 :0.000 5.5500 49.30 0.158397 0.162793 0.167310 0.171953 0.176725 59.04 62.37
Barclays Bank PLC 06748WB69 :08/31/2021 08/31/2028 100.000 :0.000 1.7400 41.31 0.050037 0.050470 0.050912 0.051350 0.051802 18.20 18.52
Barclays Bank PLC 06749NRV6 :02/28/2023 02/29/2028 100.000 :0.000 5.4900 46.72 0.156709 0.161011 0.165431 0.169947 0.174638 58.25 61.50
Barclays Bank PLC 06748WB77 :09/03/2021 09/03/2026 100.000 :0.000 1.3100 30.87 0.037352 0.037597 0.037843 0.038091 0.038340 13.55 13.73
Barclays Bank PLC 06749NRT1 :02/28/2023 02/27/2026 100.000 :0.000 5.5700 47.41 0.159007 0.163436 0.167987 0.172666 0.177475 59.15 62.49
Barclays Bank PLC 06749NS29 :02/15/2023 02/18/2026 100.000 :0.000 5.5500 49.31 0.158518 0.162917 0.167438 0.172084 0.176860 59.04 62.37
Barclays Bank PLC 06741TSE8 i04/19/2013 04/19/2033 100.000 iVARIES 3.7861 310.23 0.082321 0.083879 0.085467 0.087085 0.088665 30.14 31.29
Barclays Bank PLC 06747QFK8 109/30/2020 09/30/2027 100.000 :0.000 1.3300 4407 0.038443 0.038699 0.038956 0.039215 0.039476 13.93 14.12
Barclays Bank PLC 06745NJ49 :09/26/2023 09/26/2028 100.000 :8.800 5.9800 15.42 0.164167 0.161667 0.156111 0.155667 0.153000 57.39 55.86
Barclays Bank PLC 06748WRQ8 :12/03/2021 12/03/2026 100.000 :0.000 1.9100 40.29 0.055111 0.055638 0.056169 0.056705 0.057247 19.96 20.35
Barclays Bank PLC 06738KVE8 :09/29/2011 09/30/2031 100.000 :VARIES 5.2986 611.76 0.146201 0.147068 0.147957 0.148407 0.148868 52.95 53.43
Barclays Bank PLC 06745MWL8 108/07/2023 08/07/2028 100.000 :7.000 5.5700 21.97 0.154278 0.151389 0.151000 0.149778 0.146000 54.37 53.49
Barclays Bank PLC 06748WRN5 111/29/2021 11/29/2028 100.000 :0.000 2.3000 48.94 0.066879 0.067648 0.068426 0.069213 0.070009 24.26 24.83
Barclays Bank PLC 06748EVE0 :07/06/2021 06/30/2026 100.000 :0.000 1.3100 32.99 0.037588 0.037834 0.038082 0.038331 0.038582 13.58 13.75
Barclays Bank PLC 06745MNN4  i07/31/2023 07/29/2027 100.000 :0.000 5.5800 23.41 0.155000 0.159300 0.163745 0.168313 0.173009 57.90 61.18
Barclays Bank PLC 06745P5U1 i01/02/2024 12/31/2026 100.000 :0.000 5.0300 0.139722 0.143197 0.146799 0.150491 0.154275 50.79 53.52
Barclays Bank PLC 06745P5V9 101/02/2024 01/02/2029 100.000 :0.000 5.0500 0.140278 0.143820 0.147451 0.151174 50.99 53.75
Barclays Bank PLC 06745P5P2 101/02/2024 10/02/2025 100.000 :0.000 5.3200 0.147778 0.149743 0.153726 0.157816 53.94 42.40
Barclays Bank PLC 06745P5Q0 :01/02/2024 01/02/2026 100.000 :0.000 5.1600 0.143333 0.147031 0.150825 0.154716 52.12 54.99
Barclays Bank PLC 06745NQN9  110/25/2023 10/23/2025 100.000 :0.000 6.0300 11.06 0.167500 0.172494 0.177695 0.183052 61.89 52.85
Barclays Bank PLC 06745NQH2  110/06/2023 10/05/2028 100.000 :0.000 5.9300 14.00 0.164722 0.169579 0.174607 0.179784 0.185115 61.02 64.69
Barclays Bank PLC 06745MNF1  :08/02/2023 02/02/2027 100.000 :0.000 5.5600 23.01 0.154444 0.158738 0.163151 0.167687 0.172348 57.67 60.92
Barclays Bank PLC 06748EUZ4 i06/30/2021 06/30/2028 100.000 :0.000 1.8500 47.17 0.053810 0.054308 0.054810 0.055317 0.055829 19.46 19.82
Barclays Bank PLC 06749NZG0O i05/03/2023 05/01/2025 100.000 :0.000 5.0600 33.66 0.144072 0.147717 0.151454 52.96 18.17
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Barclays Bank PLC 06745NQC3 111/03/2023 11/05/2025 100.000 :0.000 6.0500 9.75 0.168112 0.173197 0.178437 0.183834 62.01 55.22
Barclays Bank PLC 06745NQD1  :10/31/2023 10/29/2026 100.000 :0.000 5.7800 9.79 0.160556 0.165170 0.169943 0.174855 0.179908 59.21 62.68
Barclays Bank PLC 06749NZH8 :05/03/2023 05/05/2026 100.000 :0.000 4.7000 31.25 0.133659 0.136799 0.140014 0.143305 0.146672 49.04 51.37
Barclays Bank PLC 06745NQE9 :11/03/2023 12/05/2024 100.000 :0.000 6.0200 9.72 0.168117 0.173177 57.06

Barclays Bank PLC 06749NZF2 :105/03/2023 10/31/2024 100.000 :0.000 4.8400 32.19 0.137644 0.140975 41.76

Barclays Bank PLC 06741TZW0 i08/15/2013 08/15/2033 100.000 iVARIES 4.2320 311.66 0.080407 0.082108 0.083846 0.085620 0.087431 29.72 30.99
Barclays Bank PLC 06749NZC9 i05/03/2023 05/03/2028 100.000 i0.000 4.8400 32.19 0.137698 0.141030 0.144443 0.147939 0.151519 50.56 53.04
Barclays Bank PLC 06747NUS1 101/03/2020 01/03/2025 100.000 :0.000 2.3200 96.52 0.069863 0.070673 0.071493 25.59 0.14
Barclays Bank PLC 06746XH71 :07/27/2018 07/25/2024 100.000 :0.000 3.8699 231.30 0.130180 0.132699 27.01

Barclays Bank PLC 06749NZA3 :104/28/2023 04/30/2026 100.000 :0.000 4.6300 31.44 0.131622 0.134669 0.137787 0.140977 0.144240 48.31 50.57
Barclays Bank PLC 06749NZB1 :04/28/2023 04/28/2028 100.000 :0.000 4.7800 32.46 0.135951 0.139200 0.142527 0.145934 0.149422 49.94 52.36
Barclays Bank PLC 06745NPZ3 :11/03/2023 08/05/2025 100.000 :0.000 6.0400 9.73 0.167778 0.170368 0.175513 0.180813 62.00 38.51
Barclays Bank PLC 06745MMZ8 :07/19/2023 08/04/2027 100.000 :0.000 5.4900 24.76 0.152849 0.157045 0.161355 0.165785 0.170335 57.03 60.21
Barclays Bank PLC 06747N3J1 i07/31/2019 07/31/2024 100.000 :0.000 2.5801 119.98 0.079408 0.080432 16.78

Barclays Bank PLC 06745NPWO  i10/31/2023 04/30/2026 100.000 i0.000 5.8900 9.98 0.163611 0.168429 0.173390 0.178496 0.183753 60.36 63.97
Barclays Bank PLC 06745NPX8 :10/31/2023 10/29/2026 100.000 :0.000 5.7800 9.79 0.160556 0.165170 0.169943 0.174855 0.179908 59.21 62.68
Barclays Bank PLC 06749NZ88 :04/28/2023 10/30/2024 100.000 :0.000 5.1200 34.79 0.145905 0.149640 4430

Barclays Bank PLC 06749NZ96 :04/28/2023 10/30/2025 100.000 :0.000 4.8500 32.95 0.138026 0.141374 0.144802 0.148313 50.71 43.93
Barclays Bank PLC 06745NQ90 :10/31/2023 10/30/2025 100.000 :0.000 6.0100 10.18 0.166944 0.171961 0.177129 0.182451 61.62 53.92
Barclays Bank PLC 06745NPY6 :10/31/2023 10/31/2028 100.000 :0.000 6.0800 10.30 0.168889 0.174023 0.179313 0.184765 0.190381 62.36 66.21
Barclays Bank PLC 06745NQ33 :11/03/2023 11/05/2026 100.000 :0.000 5.8100 9.36 0.161441 0.166131 0.170957 0.175923 0.181034 59.50 63.00
Barclays Bank PLC 06745NQ41 $11/03/2023 11/03/2028 100.000 :0.000 6.1200 9.86 0.170000 0.175202 0.180563 0.186088 0.191783 62.75 66.65
Barclays Bank PLC 06745NQ58 $10/31/2023 10/31/2030 100.000 i0.000 6.2800 10.64 0.174444 0.179922 0.185572 0.191398 0.197408 64.46 68.58
Barclays Bank PLC 06745NQ66 :10/31/2023 10/31/2030 100.000 :0.000 6.2800 10.64 0.174444 0.179922 0.185572 0.191398 0.197408 64.46 68.58
Barclays Bank PLC 06746X6A6 :04/25/2018 04/25/2028 100.000 :VARIES 3.6446 29.36 0.014157 0.014415 0.014677 0.014945 0.015217 5.18 5.37
Barclays Bank PLC 06744CEV9 :08/31/2017 08/30/2024 100.000 :0.000 2.9100 200.90 0.096132 0.097523 23.23

Barclays Bank PLC 06749NHN5  101/31/2023 04/29/2026 100.000 :0.000 5.2900 49.35 0.152804 0.156845 0.160994 0.165252 0.169623 56.24 59.26
Barclays Bank PLC 06745NQ25 :11/03/2023 11/05/2025 100.000 :0.000 6.0500 9.75 0.168112 0.173197 0.178437 0.183834 62.01 55.22
Barclays Bank PLC 06748E2W2 :02/24/2021 07/23/2026 100.000 :0.000 1.2999 37.66 0.037257 0.037499 0.037743 0.037988 0.038235 13.53 13.71
Barclays Bank PLC 06740PC38 (11/29/2010 11/29/2030 100.000 iVARIES 4.9296 536.89 0.118981 0.120333 0.121718 0.123137 0.124591 43.16 4417
Barclays Bank PLC 06748E2V4  102/24/2021 02/25/2028 100.000 i0.000 1.6800 48.89 0.048662 0.049071 0.049483 0.049899 0.050318 17.70 17.99
Barclays Bank PLC 06741TYX9 i07/24/2013 07/24/2028 100.000 iVARIES 3.9848 327.02 0.090872 0.092682 0.094529 0.096412 0.098333 33.61 34.97
Barclays Bank PLC 06749NHK1 :101/31/2023 01/31/2028 100.000 :0.000 5.2000 48.38 0.148200 0.152053 0.156007 0.160063 0.164224 55.22 58.13
Barclays Bank PLC 06747N2T0 :07/26/2019 07/31/2024 100.000 :0.000 2.9716 139.63 0.092912 0.094293 19.67

Barclays Bank PLC 06747MQT6 :05/31/2019 05/30/2024 100.000 :0.000 3.0400 148.42 0.096724 14.41

Barclays Bank PLC 06747N2S2 :107/26/2019 07/31/2024 100.000 :0.000 2.9716 139.64 0.092913 0.094294 19.67

Barclays Bank PLC 06747NTV6 :12/30/2019 12/26/2024 100.000 :0.000 2.4100 100.64 0.073656 0.074544 26.31

Barclays Bank PLC 06747NU77 i01/03/2020 01/04/2027 100.000 :0.000 2.5300 105.64 0.076747 0.077718 0.078701 0.079697 0.080705 28.15 28.87
Barclays Bank PLC 06748ED42 i03/31/2021 03/30/2028 100.000 i0.000 2.0000 56.32 0.058389 0.058973 0.059563 0.060159 0.060760 21.23 21.66
Barclays Bank PLC 06747MQS8 :05/31/2019 05/31/2024 100.000 :0.000 3.0400 148.42 0.096724 14.41

Barclays Bank PLC 06748EU92 :06/23/2021 06/22/2028 100.000 :0.000 1.8700 48.07 0.054416 0.054925 0.055438 0.055956 0.056480 19.69 20.06
Barclays Bank PLC 06748EU84 :06/23/2021 12/23/2026 100.000 :0.000 1.5600 39.97 0.045049 0.045401 0.045755 0.046112 0.046471 16.29 16.54
Barclays Bank PLC 06747MQRO  i05/31/2019 05/30/2024 100.000 :0.000 3.0400 148.42 0.096723 14.41

Barclays Bank PLC 06741UKP8 :10/30/2014 10/30/2034 100.000 :VARIES 3.5915 289.73 0.087054 0.087659 0.088275 0.088902 0.089540 31.52 31.97
Barclays Bank PLC 06747NTU8 :12/30/2019 06/25/2025 100.000 :0.000 2.5700 107.63 0.079037 0.080053 0.081081 28.65 14.11
Barclays Bank PLC 06747NU51  (12/24/2019 12/24/2026 100.000 :0.000 2.7900 117.81 0.086583 0.087791 0.089016 0.090257 0.091516 31.40 32.29
Barclays Bank PLC 06744C4C2 i09/15/2017 09/15/2027 100.000 iVARIES 2.4839 19.36 0.008756 0.008865 0.008975 0.009087 0.009200 3.19 3.27
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Barclays Bank PLC 06746XG31 :07/23/2018 01/23/2026 100.000 :VARIES 3.8703 209.87 0.108806 0.108737 0.108554 0.108276 0.107927 39.12 38.93
Barclays Bank PLC 06747QLW5 :10/30/2020 10/29/2027 100.000 :0.000 1.4500 46.86 0.042060 0.042365 0.042673 0.042982 0.043294 15.23 15.46
Barclays Bank PLC 06748ECG6 :03/24/2021 09/24/2026 100.000 :0.000 1.4700 41.40 0.042356 0.042667 0.042981 0.043297 0.043615 15.36 15.59
Barclays Bank PLC 06749N6Z0 :11/29/2022 11/28/2025 100.000 :0.000 5.7400 63.63 0.168702 0.173543 0.178524 0.183648 61.93 59.30
Barclays Bank PLC 06749NXW7 :103/31/2023 03/31/2026 100.000 :0.000 4.8000 36.42 0.136533 0.139810 0.143166 0.146602 0.150120 50.35 52.79
Barclays Bank PLC 06748ECE1 i03/24/2021 03/23/2028 100.000 :0.000 1.8500 52.33 0.053807 0.054305 0.054807 0.055314 0.055826 19.56 19.92
Barclays Bank PLC 06747NCC6 :09/05/2019 09/05/2024 100.000 :0.000 2.3100 104.38 0.070342 0.071154 17.31

Barclays Bank PLC 06748ESX2 :06/03/2021 06/03/2036 100.000 iVARIES 2.5612 63.46 0.064836 0.064210 0.063857 0.063699 0.063720 23.20 22.96
Barclays Bank PLC 06749N6HO 111/29/2022 11/29/2024 100.000 :0.000 5.8600 64.98 0.172456 0.177509 57.48

Barclays Bank PLC 06745PDL2 :01/03/2024 12/31/2026 100.000 :0.000 5.0600 0.140556 0.144052 0.147697 0.151434 0.155265 50.96 53.85
Barclays Bank PLC 06741UJW5 :09/29/2014 09/29/2034 100.000 :VARIES 3.7464 301.14 0.089343 0.090238 0.091150 0.092036 0.092938 32.49 33.14
Barclays Bank PLC 06747MQ66 :05/13/2019 11/12/2026 100.000 :0.000 2.3000 111.79 0.070809 0.071624 0.072447 0.073280 0.074123 25.72 26.31
Barclays Bank PLC 06741T6S1 :03/28/2014 03/28/2034 100.000 :VARIES 4.1532 311.27 0.083186 0.084914 0.086677 0.088477 0.090314 30.58 31.87
Barclays Bank PLC 06746X4X8 104/27/2018 07/25/2024 100.000 :0.000 3.8193 239.70 0.129379 0.131850 26.84

Barclays Bank PLC 06741T6U6 :03/04/2014 03/04/2024 100.000 i0.250 3.4337 392.92 0.129151 8.14

Barclays Bank PLC 06749N6A5 :11/29/2022 02/26/2026 100.000 :0.000 5.7400 63.76 0.166296 0.171068 0.175978 0.181029 0.186224 61.94 65.54
Barclays Bank PLC 06749NXA5 103/22/2023 03/22/2028 100.000 :0.000 4.8800 38.15 0.138863 0.142251 0.145722 0.149278 0.152920 51.28 53.81
Barclays Bank PLC 06749NXB3 :04/05/2023 04/03/2026 100.000 :0.000 4.9300 36.72 0.140283 0.143741 0.147284 0.150914 0.154634 51.74 54.32
Barclays Bank PLC 06744C3B5 109/29/2017 09/30/2024 100.000 :0.000 3.1200 213.73 0.104366 0.105994 28.37

Barclays Bank PLC 06741T6B8 :02/28/2014 02/28/2034 100.000 :VARIES 4.0797 342.28 0.097603 0.097678 0.100300 0.099672 0.102368 36.07 36.75
Barclays Bank PLC 06744CUB5 :02/28/2018 02/28/2025 100.000 :0.000 3.7300 241.01 0.126964 0.129332 0.131744 46.72 7.51
Barclays Bank PLC 06745NNY8 110/05/2023 10/04/2028 100.000 :0.000 5.9300 14.17 0.164722 0.169579 0.174607 0.179784 0.185115 61.03 64.70
Barclays Bank PLC 06748WWZ2 i12/28/2021 06/25/2027 100.000 i0.000 1.8800 38.30 0.054205 0.054714 0.055229 0.055748 0.056272 19.61 19.98
Barclays Bank PLC 06745P2U4 :01/02/2024 07/02/2027 100.000 :0.000 4.9600 0.137778 0.141195 0.144696 0.148285 50.07 52.73
Barclays Bank PLC 06747P7G8 102/28/2020 02/26/2025 100.000 :0.000 1.6100 63.55 0.047300 0.047680 0.048064 17.19 2.64
Barclays Bank PLC 06747PHJ1 :04/03/2020 03/29/2024 100.000 :0.000 3.5299 140.04 0.110784 9.75

Barclays Bank PLC 06745NNU6  110/11/2023 04/10/2025 100.000 :0.000 6.0500 13.44 0.168056 0.173111 0.178348 62.24 17.66
Barclays Bank PLC 06749NWU2 103/30/2023 03/30/2028 100.000 :VARIES 4.9200 36.23 0.131333 0.130444 0.126556 0.126833 0.122667 46.70 4496
Barclays Bank PLC 06748WFQ1 :09/22/2021 09/21/2028 100.000 :0.000 1.7900 41.38 0.051524 0.051985 0.052450 0.052919 0.053393 18.72 19.06
Barclays Bank PLC 06745NNN2  111/02/2023 05/03/2027 100.000 :0.000 5.9200 9.70 0.164444 0.169339 0.174351 0.179512 0.184826 60.66 64.30
Barclays Bank PLC 06747PHE2 i03/31/2020 03/31/2027 100.000 i0.000 3.7900 151.36 0.120063 0.122338 0.124656 0.127019 0.129426 4405 45.74
Barclays Bank PLC 06745MKK3  106/23/2023 06/23/2025 100.000 :0.000 5.6300 29.44 0.160791 0.165318 0.169971 58.77 29.24
Barclays Bank PLC 06749NX31 :03/21/2023 03/20/2025 100.000 :0.000 5.2600 41.30 0.149932 0.153876 0.157923 55.49 12.48
Barclays Bank PLC 06744CD65 :10/25/2017 10/24/2024 100.000 :0.000 3.2400 219.90 0.109132 0.110900 32.29

Barclays Bank PLC 06748XZV6 111/09/2022 11/07/2025 100.000 :0.000 6.1500 71.89 0.181441 0.187020 0.192771 0.198699 66.93 60.05
Barclays Bank PLC 06748WX40 :01/03/2022 01/04/2027 100.000 :0.000 1.8700 37.82 0.053417 0.053917 0.054421 0.054930 0.055443 19.50 19.86
Barclays Bank PLC 06744CD73 :10/25/2017 10/24/2024 100.000 :0.000 3.2400 219.90 0.109132 0.110900 32.29

Barclays Bank PLC 06748WFR9 109/22/2021 03/22/2027 100.000 :0.000 1.5300 35.29 0.043815 0.044151 0.044488 0.044829 0.045172 15.90 16.14
Barclays Bank PLC 06747PHD4 i03/31/2020 03/31/2026 100.000 i0.000 3.8100 152.21 0.120778 0.123079 0.125424 0.127813 0.130248 44.32 46.02
Barclays Bank PLC 06747P7E3 102/28/2020 08/26/2025 100.000 :0.000 1.6900 66.80 0.049788 0.050209 0.050633 0.051061 18.11 11.98
Barclays Bank PLC 06745P2T7 101/02/2024 10/02/2026 100.000 :0.000 5.0100 0.139167 0.140910 0.144440 0.148058 0.151767 50.74 53.30
Barclays Bank PLC 06749NWP3  103/22/2023 06/21/2024 100.000 :0.000 4.7700 37.30 0.137260 23.33

Barclays Bank PLC 06748WX32 112/28/2021 12/28/2028 100.000 :0.000 2.0600 42.02 0.059616 0.060231 0.060851 0.061478 0.062111 21.58 22.02
Barclays Bank PLC 06744CTR2 102/26/2018 02/21/2025 100.000 :0.000 3.3199 212.35 0.110480 0.112314 0.114178 40.58 5.71
Barclays Bank PLC 06749NWMO  :04/06/2023 04/08/2025 100.000 :0.000 5.1100 37.93 0.145612 0.149333 0.153148 53.72 14.86
Barclays Bank PLC 06745W7A2 i08/31/2023 08/28/2026 100.000 i4.010 5.6300 20.44 0.169333 0.172944 0.171722 0.176389 0.175222 62.01 63.44
Barclays Bank PLC 06741VLWO i03/31/2017 03/28/2024 100.000 i0.000 3.2600 244.08 0.111716 9.72
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Barclays Bank PLC 06747NAQ7 :08/30/2019 08/30/2024 100.000 :0.000 2.2798 103.31 0.069339 0.070125 16.71

Barclays Bank PLC 06746X3V3 :104/30/2018 04/30/2025 100.000 :0.000 3.8700 242.78 0.132729 0.135297 0.137915 48.56 16.41
Barclays Bank PLC 06747NB45 :08/30/2019 08/30/2024 100.000 :0.000 2.2800 103.32 0.069347 0.070133 16.72

Barclays Bank PLC 06744CTM3  103/05/2018 03/05/2025 100.000 :VARIES 3.7200 216.42 0.103541 0.103472 0.103391 37.24 6.62
Barclays Bank PLC 06749NWA6 :03/10/2023 03/12/2026 100.000 :0.000 5.8900 48.15 0.168485 0.173446 0.178554 0.183813 0.189226 62.65 66.39
Barclays Bank PLC 06745NMY9  110/25/2023 04/25/2029 100.000 :0.000 6.2600 11.48 0.173889 0.179332 0.184945 0.190733 0.196703 64.31 68.40
Barclays Bank PLC 06744CTC5 i02/14/2018 02/12/2025 100.000 i0.000 3.7700 245.66 0.128576 0.130999 0.133468 47.40 5.47
Barclays Bank PLC 06749N4zZ2 :111/21/2022 11/20/2025 100.000 :0.000 5.8500 66.25 0.172118 0.177153 0.182334 0.187668 63.29 59.12
Barclays Bank PLC 06745NMZ6 110/25/2023 04/25/2028 100.000 :0.000 6.1400 11.26 0.170556 0.175792 0.181188 0.186751 0.192484 63.04 66.97
Barclays Bank PLC 067477259 :07/06/2021 07/06/2028 100.000 :0.000 1.7400 44.01 0.050037 0.050473 0.050912 0.051355 0.051802 18.24 18.56
Barclays Bank PLC 06747NAD6 :08/30/2019 08/28/2024 100.000 :0.000 2.2800 103.31 0.069336 0.070127 16.58

Barclays Bank PLC 06745MJRO  106/22/2023 06/22/2026 100.000 :0.000 5.2900 27.81 0.150831 0.154821 0.158916 0.163119 0.167433 55.09 58.04
Barclays Bank PLC 06748WF65 :10/05/2021 09/30/2026 100.000 :0.000 1.4900 33.80 0.042626 0.042944 0.043264 0.043586 0.043911 15.46 15.69
Barclays Bank PLC 06745NMQ6 110/31/2023 10/29/2027 100.000 :0.000 6.0700 10.29 0.168611 0.173700 0.178972 0.184404 0.190000 62.26 66.09
Barclays Bank PLC 06748WF57 :09/30/2021 09/29/2028 100.000 i0.000 1.9200 4400 0.055408 0.055940 0.056477 0.057019 0.057566 20.14 20.53
Barclays Bank PLC 06741TWH6 :06/17/2013 06/17/2033 100.000 iVARIES 3.6856 276.51 0.073938 0.075300 0.076688 0.078101 0.079540 26.90 27.90
Barclays Bank PLC 06747NAC8 :08/30/2019 08/28/2024 100.000 :0.000 2.2800 103.31 0.069336 0.070126 16.57

Barclays Bank PLC 06749NW24 :03/29/2023 03/29/2028 100.000 :0.000 4._7600 36.25 0.135369 0.138591 0.141889 0.145266 0.148724 49.91 52.32
Barclays Bank PLC 06749NW32 103/29/2023 03/29/2027 100.000 :0.000 4.7800 36.41 0.135951 0.139200 0.142527 0.145934 0.149422 50.13 52.56
Barclays Bank PLC 06749NVRO 103/22/2023 03/20/2025 100.000 :0.000 4.9100 38.39 0.139700 0.143130 0.146644 51.61 11.58
Barclays Bank PLC 06749NEP3 :101/31/2023 01/31/2030 100.000 :0.000 5.0700 47.15 0.144403 0.148064 0.151818 0.155666 0.159612 53.76 56.52
Barclays Bank PLC 06745MAZ1 05/24/2023 05/24/2028 100.000 :0.000 5.0600 30.63 0.144112 0.147758 0.151496 0.155329 0.159259 52.81 55.52
Barclays Bank PLC 06740PYEO i12/30/2010 12/30/2030 100.000 iVARIES 5.6003 623.92 0.147132 0.148103 0.149101 0.150127 0.151182 53.14 53.86
Barclays Bank PLC 06747PP52 104/22/2020 04/22/2027 100.000 :0.000 2.4000 92.09 0.072472 0.073342 0.074222 0.075113 0.076014 26.37 27.00
Barclays Bank PLC 06749NMX7 103/03/2023 03/05/2026 100.000 :0.000 5.7600 48.23 0.164661 0.169403 0.174282 0.179301 0.184465 61.25 64.83
Barclays Bank PLC 06745MB72 :105/31/2023 03/02/2026 100.000 :0.000 5.2100 30.77 0.146649 0.150469 0.154389 0.158411 0.162537 54.40 57.27
Barclays Bank PLC 06749NMY5 103/03/2023 03/02/2028 100.000 :0.000 5.6100 46.96 0.160180 0.164673 0.169292 0.174041 0.178923 59.56 62.95
Barclays Bank PLC 06748XPZ8 :09/01/2022 09/03/2026 100.000 :0.000 5.0300 68.56 0.146880 0.150574 0.154361 0.158243 0.162223 54.42 57.20
Barclays Bank PLC 06747NZF4 :101/31/2020 01/29/2025 100.000 :0.000 1.9400 78.61 0.057653 0.058212 0.058777 21.03 1.65
Barclays Bank PLC 06747NZE7 i01/31/2020 07/29/2025 100.000 :0.000 2.0100 81.55 0.059878 0.060480 0.061088 0.061702 21.85 12.82
Barclays Bank PLC 06745NE44 i10/03/2023 07/06/2026 100.000 i0.000 5.9625 14.58 0.165625 0.168176 0.173190 0.178353 0.183670 61.41 65.11
Barclays Bank PLC 06745NE51 110/03/2023 04/05/2027 100.000 :0.000 5.9500 14.55 0.165332 0.170251 0.175316 0.180532 0.185902 61.26 64.96
Barclays Bank PLC 06745MB23 105/24/2023 05/24/2027 100.000 :0.000 5.3300 32.27 0.152001 0.156052 0.160211 0.164480 0.168864 55.75 58.76
Barclays Bank PLC 06745MAK4  105/31/2023 05/30/2028 100.000 :0.000 5.2800 31.07 0.150539 0.154513 0.158592 0.162779 0.167076 55.16 58.11
Barclays Bank PLC 06749NMRO  102/28/2023 02/27/2025 100.000 :0.000 6.0100 51.20 0.171933 0.177100 0.182422 64.13 10.22
Barclays Bank PLC 06745MAL2 :105/31/2023 02/28/2025 100.000 :0.000 5.6500 33.38 0.159112 0.163607 0.168229 59.21 9.59
Barclays Bank PLC 06745MAMO  :06/05/2023 03/06/2025 100.000 :0.000 5.5400 31.95 0.156044 0.160366 0.164808 57.96 10.71
Barclays Bank PLC 06745MAN8  105/04/2023 05/06/2025 100.000 :0.000 5.1900 34.38 0.147950 0.151790 0.155729 54.38 19.47
Barclays Bank PLC 06744CJZ5 i11/30/2017 11/29/2024 100.000 :0.000 3.1200 207.36 0.104348 0.105976 34.52

Barclays Bank PLC 06745NDQ6 :08/31/2023 08/31/2026 100.000 i5.750 5.6300 16.76 0.155500 0.157111 0.155556 0.163500 0.163889 56.38 58.44
Barclays Bank PLC 06741RGQ8 :04/18/2013 04/18/2030 100.000 :VARIES 3.0513 339.74 0.089900 0.089788 0.089675 0.089560 0.089443 32.33 32.25
Barclays Bank PLC 06748D527 :02/17/2023 03/04/2026 100.000 :0.000 5.5200 48.76 0.157976 0.162336 0.166817 0.171421 0.176152 58.69 61.97
Barclays Bank PLC 06745NDH6  109/20/2023 10/05/2027 100.000 :0.000 5.8500 16.45 0.162896 0.167661 0.172565 0.177612 0.182808 60.33 63.91
Barclays Bank PLC 06744CJQ5 i11/27/2017 11/21/2024 100.000 :0.000 3.1199 207.68 0.104302 0.105929 33.67

Barclays Bank PLC 06747MW85 :06/28/2019 06/28/2024 100.000 :0.000 3.0400 145.71 0.096725 17.12

Barclays Bank PLC 06747NHX5 110/02/2019 10/02/2024 100.000 :0.000 2.3500 104.34 0.071672 0.072514 19.57

Barclays Bank PLC 06747B506 :06/05/2019 06/04/2025 100.000 i0.000 3.2000 156.24 0.102530 0.104170 0.105837 37.30 16.19
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Barclays Bank PLC 06747NHT4 110/02/2019 10/02/2024 100.000 :0.000 2.3500 104.34 0.071672 0.072514 19.57

Barclays Bank PLC 06747PNU9 :04/30/2020 04/30/2025 100.000 :0.000 2.2800 86.76 0.068564 0.069345 0.070136 24.92 8.35
Barclays Bank PLC 06749NVMB5 102/28/2023 02/26/2026 100.000 :0.000 5.6000 47.67 0.159863 0.164339 0.168940 0.173671 0.178533 59.49 62.87
Barclays Bank PLC 06747MVL7 :05/29/2019 05/29/2029 100.000 :iVARIES 3.3999 154.02 0.091428 0.091359 0.091382 0.091483 0.091657 32.90 32.92
Barclays Bank PLC 06747PNV7 :105/05/2020 04/30/2024 100.000 :0.000 2.1000 79.37 0.062739 7.47

Barclays Bank PLC 06745MA65 :05/31/2023 11/28/2025 100.000 :0.000 5.3200 31.31 0.151665 0.155699 0.159841 0.164093 55.60 53.03
Barclays Bank PLC 06745MA73 i05/31/2023 05/29/2026 100.000 i0.000 5.1400 30.24 0.146427 0.150190 0.154050 0.158009 0.162070 53.63 56.43
Barclays Bank PLC 06747QA56 :07/29/2020 07/29/2027 100.000 :0.000 1.8100 63.61 0.053070 0.053550 0.054035 0.054524 0.055018 19.34 19.69
Barclays Bank PLC 06747QA49 107/29/2020 07/29/2025 100.000 :0.000 1.4600 51.05 0.042365 0.042674 0.042985 0.043299 15.40 9.00
Barclays Bank PLC 06748WLY7 :10/27/2021 10/26/2028 100.000 :0.000 2.2700 50.40 0.065963 0.066712 0.067469 0.068235 0.069009 23.98 24.53
Barclays Bank PLC 06748WLZ4 :10/27/2021 04/29/2027 100.000 :0.000 1.9100 42.28 0.055117 0.055643 0.056175 0.056711 0.057253 20.00 20.39
Barclays Bank PLC 06747H636 :06/03/2020 06/03/2027 100.000 :0.000 2.1700 80.29 0.065008 0.065713 0.066426 0.067147 0.067875 23.57 24.08
Barclays Bank PLC 06747NHF4 110/03/2019 10/05/2026 100.000 :0.000 2.4700 109.84 0.075700 0.076635 0.077582 0.078540 0.079510 27.58 28.27
Barclays Bank PLC 06745NU95 (11/03/2023 11/03/2026 100.000 :0.000 5.8100 9.36 0.161389 0.166077 0.170902 0.175866 0.180975 59.50 63.00
Barclays Bank PLC 06747G331 i04/22/2020 05/05/2027 100.000 :0.000 2.3999 92.09 0.072533 0.073403 0.074284 0.075175 0.076078 26.37 27.00
Barclays Bank PLC 06745NCP9  108/30/2023 09/11/2024 100.000 :0.000 6.0300 20.30 0.167809 0.172868 42.86

Barclays Bank PLC 06749NLT7 :02/28/2023 02/26/2026 100.000 :0.000 5.7200 48.71 0.163383 0.168055 0.172862 0.177806 0.182891 60.84 64.37
Barclays Bank PLC 06748XP70 :08/30/2022 02/28/2025 100.000 :0.000 4.8900 66.75 0.142519 0.146004 0.149573 52.80 8.53
Barclays Bank PLC 06747PNC9 104/24/2020 04/26/2027 100.000 :0.000 2.3700 90.75 0.071501 0.072349 0.073206 0.074073 0.074951 26.00 26.62
Barclays Bank PLC 06749NLL4 :103/02/2023 09/02/2025 100.000 :0.000 5.8900 49.49 0.168429 0.173390 0.178496 0.183753 62.73 43.96
Barclays Bank PLC 06749NLM2  103/02/2023 09/02/2026 100.000 :0.000 5.8400 49.07 0.166959 0.171834 0.176852 0.182016 0.187331 62.16 65.84
Barclays Bank PLC 06747B449 i07/03/2019 07/06/2026 100.000 :0.000 3.2200 154.39 0.101662 0.103298 0.104961 0.106651 0.108368 37.47 38.69
Barclays Bank PLC 06745NTG1  i10/30/2023 10/30/2028 100.000 i7.500 6.2000 10.18 0.171500 0.167500 0.168111 0.166833 0.165500 60.87 59.80
Barclays Bank PLC 06747QQA8 :11/30/2020 11/30/2027 100.000 :0.000 1.4300 4496 0.041457 0.041754 0.042052 0.042353 0.042656 15.00 15.21
Barclays Bank PLC 06747NXT6 :02/05/2020 02/05/2025 100.000 :0.000 1.9400 78.33 0.057657 0.058216 0.058781 21.02 2.00
Barclays Bank PLC 06747NXS8 :01/31/2020 01/31/2024 100.000 :0.000 1.8800 76.10 0.055757 1.62

Barclays Bank PLC 06747NGL2 109/18/2019 09/18/2024 100.000 :0.000 2.5500 114.74 0.078389 0.079388 20.33

Barclays Bank PLC 06748EGK3 105/05/2021 05/05/2026 100.000 :0.000 1.3500 36.38 0.038783 0.039045 0.039308 0.039573 0.039841 14.04 14.23
Barclays Bank PLC 06741W3X6 :04/18/2023 04/17/2025 100.000 :0.000 5.1200 36.25 0.145843 0.149576 0.153406 53.74 16.26
Barclays Bank PLC 06747PN39 i04/22/2020 04/22/2027 100.000 :0.000 2.4000 92.09 0.072472 0.073342 0.074222 0.075113 0.076014 26.37 27.00
Barclays Bank PLC 06748EGJ6 :04/30/2021 04/28/2028 100.000 :0.000 1.9100 52.07 0.055632 0.056163 0.056699 0.057241 0.057787 20.19 20.58
Barclays Bank PLC 06747NXQ2 :01/31/2020 01/29/2027 100.000 :0.000 2.1400 87.02 0.064039 0.064724 0.065416 0.066116 0.066824 23.39 23.89
Barclays Bank PLC 06745MPU6 108/03/2023 08/05/2026 100.000 :0.000 5.4700 22.49 0.151991 0.156148 0.160418 0.164806 0.169313 56.70 59.84
Barclays Bank PLC 06745MPV4  108/03/2023 08/05/2025 100.000 :0.000 5.8300 23.98 0.161997 0.166719 0.171579 0.176580 60.57 37.62
Barclays Bank PLC 06745MPW2 107/31/2023 07/31/2025 100.000 :0.000 5.8100 24.37 0.161389 0.166077 0.170902 0.175866 60.38 36.61
Barclays Bank PLC 06747NGJ7 :10/03/2019 10/03/2024 100.000 :0.000 2.2800 101.03 0.069345 0.070135 19.00

Barclays Bank PLC 06745MQ92 :07/19/2023 10/17/2024 100.000 :0.000 5.8300 26.41 0.164252 0.169040 47.84

Barclays Bank PLC 06745MPQ5 :08/03/2023 05/05/2025 100.000 :0.000 5.8500 24.19 0.164929 0.169754 0.174719 60.79 21.67
Barclays Bank PLC 06745MPR3  108/03/2023 08/05/2025 100.000 i0.000 5.8300 23.98 0.161997 0.166719 0.171579 0.176580 60.57 37.62
Barclays Bank PLC 06745MQ43 107/11/2023 07/11/2024 100.000 :0.000 5.9600 28.14 0.165556 0.170489 32.34

Barclays Bank PLC 06745MPS1 :108/03/2023 02/05/2026 100.000 :0.000 5.6400 23.19 0.156716 0.161135 0.165679 0.170351 0.175155 58.52 61.87
Barclays Bank PLC 06745MPT9 :08/03/2023 08/03/2028 100.000 :0.000 5.5200 22.69 0.153333 0.157565 0.161914 0.166383 0.170975 57.23 60.43
Barclays Bank PLC 06745MPM4  107/31/2023 07/31/2028 100.000 :0.000 5.4700 22.94 0.151944 0.156100 0.160369 0.164756 0.169262 56.72 59.87
Barclays Bank PLC 06749NKR2 102/23/2023 02/23/2028 100.000 :0.000 5.4900 47.51 0.156686 0.160987 0.165406 0.169947 0.174612 58.30 61.54
Barclays Bank PLC 06748XNW7 :108/24/2022 02/23/2024 100.000 :0.000 4.5900 63.37 0.133403 6.94

Barclays Bank PLC 06749NKSO 102/23/2023 02/22/2027 100.000 :0.000 5.8300 50.48 0.166639 0.171496 0.176496 0.181640 0.186935 62.14 65.81
Barclays Bank PLC 06745MPJ1 i07/31/2023 07/31/2025 100.000 i0.000 5.8100 24.37 0.161389 0.166077 0.170902 0.175866 60.38 36.61
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Barclays Bank PLC 06744CYW5 :03/09/2018 03/09/2028 100.000 :VARIES 3.4394 25.14 0.012232 0.012442 0.012656 0.012874 0.013095 4.49 4.64
Barclays Bank PLC 06745MPL6 :07/31/2023 07/30/2026 100.000 :0.000 5.4500 22.86 0.151389 0.155514 0.159752 0.164105 0.168577 56.51 59.63
Barclays Bank PLC 06745MPK8 :07/31/2023 01/29/2026 100.000 :0.000 5.6300 23.61 0.156389 0.160767 0.165292 0.169945 0.174729 58.44 61.78
Barclays Bank PLC 06748WKK8 :11/03/2021 11/03/2026 100.000 :0.000 1.9400 42.62 0.056011 0.056554 0.057103 0.057657 0.058216 20.33 20.72
Barclays Bank PLC 06747C686 :09/05/2019 09/03/2026 100.000 :0.000 2.5000 113.38 0.076689 0.077648 0.078619 0.079601 0.080596 28.01 28.71
Barclays Bank PLC 06748XNM9  109/06/2022 09/05/2024 100.000 :0.000 4.9600 66.86 0.144677 0.148265 35.95
Barclays Bank PLC 06748WKJ1 i10/29/2021 10/31/2028 100.000 i0.000 2.2700 50.27 0.065971 0.066720 0.067477 0.068243 0.069018 23.98 24.52
Barclays Bank PLC 06747PM97 104/08/2020 04/08/2027 100.000 :0.000 3.7900 150.40 0.120062 0.122338 0.124656 0.127018 0.129425 44.01 45.70
Barclays Bank PLC 06741VQQ8 :04/28/2017 04/25/2024 100.000 :0.000 3.0900 227.17 0.104739 11.94
Barclays Bank PLC 06740PVH6 :10/20/2010 10/20/2025 100.000 :VARIES 4.6203 611.18 0.129088 0.128908 0.128723 0.128535 46.41 37.17
Barclays Bank PLC 06745NSB3  110/26/2023 10/28/2025 100.000 :0.000 6.1200 11.05 0.170058 0.175262 0.180625 0.186152 62.82 54.64
Barclays Bank PLC 06744C7B1 i10/27/2017 10/24/2024 100.000 :0.000 3.2400 219.68 0.109112 0.110879 32.29
Barclays Bank PLC 06747N5K6 :08/05/2019 07/31/2024 100.000 :0.000 2.5814 119.64 0.079425 0.080450 16.78
Barclays Bank PLC 06747N5J9 i07/31/2019 07/31/2025 100.000 :0.000 2.4500 113.64 0.075020 0.075939 0.076869 0.077811 27.45 16.24
Barclays Bank PLC 06747PLM9 i04/20/2020 04/21/2025 100.000 i0.000 2.2700 87.05 0.068243 0.069017 0.069801 24.82 7.68
Barclays Bank PLC 06749NJW3  102/15/2023 02/14/2030 100.000 :0.000 5.4500 48.40 0.155491 0.159728 0.164081 0.168552 0.173145 57.92 61.12
Barclays Bank PLC 06747PLN7 :04/17/2020 04/18/2024 100.000 :0.000 2.1600 82.88 0.064691 6.92
Barclays Bank PLC 06748XN80 :08/17/2022 08/14/2025 100.000 :0.000 4.6700 65.45 0.135799 0.138970 0.142215 0.145536 50.34 32.31
Barclays Bank PLC 06747NWEO  101/02/2020 01/02/2025 100.000 :0.000 2.4000 100.06 0.072472 0.073342 0.074222 26.56
Barclays Bank PLC 06744CY70 i03/29/2018 09/26/2024 100.000 :0.000 3.6400 230.79 0.123261 0.125505 33.07
Barclays Bank PLC 06748XN31 :09/06/2022 09/05/2024 100.000 :0.000 4.9600 66.86 0.144677 0.148265 35.95
Barclays Bank PLC 06745NRP3  110/13/2023 10/15/2025 100.000 :0.000 5.9500 12.90 0.165332 0.170251 0.175316 0.180532 61.16 50.73
Barclays Bank PLC 06748XN23 :09/06/2022 09/03/2027 100.000 i0.000 5.0800 68.51 0.148309 0.152076 0.155939 0.159900 0.163961 54.97 57.80
Barclays Bank PLC 06747RAA3  104/16/2021 04/14/2028 100.000 :0.000 1.8600 51.43 0.054109 0.054612 0.055120 0.055632 0.056150 19.65 20.01
Barclays Bank PLC 06747D882 i11/05/2019 11/04/2026 100.000 :0.000 2.7100 118.38 0.083829 0.084965 0.086116 0.087283 0.088466 30.51 31.35
Barclays Bank PLC 06747MC38 :02/28/2019 02/29/2024 100.000 :0.000 3.6879 193.59 0.120766 7.00
Barclays Bank PLC 06747C546 :09/06/2019 08/29/2024 100.000 :0.000 2.3000 103.84 0.069976 0.070781 16.80
Barclays Bank PLC 06740PV29 i12/30/2010 12/30/2030 100.000 :VARIES 5.2624 617.17 0.140336 0.140961 0.141602 0.142260 0.142936 50.63 51.10
Barclays Bank PLC 06745NAF3 108/23/2023 09/05/2024 100.000 :0.000 5.9700 21.26 0.166163 0.171123 41.44
Barclays Bank PLC 06745P6J5 i01/02/2024 07/02/2026 100.000 :0.000 5.1000 0.141667 0.145279 0.148984 0.152783 51.50 54.31
Barclays Bank PLC 06744C6N6 i10/31/2017 10/31/2024 100.000 i0.000 3.2400 219.35 0.109142 0.110910 32.95
Barclays Bank PLC 06748F829 :02/15/2023 02/13/2026 100.000 :0.000 5.3900 47.86 0.153712 0.157855 0.162109 0.166478 0.170965 57.24 60.37
Barclays Bank PLC 06747NEP5 109/27/2019 09/25/2024 100.000 :0.000 2.4600 109.83 0.075343 0.076270 20.06
Barclays Bank PLC 06748F845 :02/15/2023 02/18/2026 100.000 :0.000 5.4100 48.05 0.154412 0.158589 0.162879 0.167285 0.171810 57.47 60.62
Barclays Bank PLC 06744CGK1 :08/25/2017 08/22/2024 100.000 :0.000 2.9600 205.15 0.098049 0.099500 22.91
Barclays Bank PLC 06747NVN1 i12/11/2019 12/11/2029 100.000 :VARIES 2.4256 15.31 0.010231 0.010355 0.010480 0.010607 0.010736 3.71 3.80
Barclays Bank PLC 06748E4K6 :02/26/2021 02/28/2028 100.000 :0.000 1.7600 51.17 0.051083 0.051532 0.051986 0.052443 0.052905 18.58 18.91
Barclays Bank PLC 06747NENO  109/27/2019 03/25/2025 100.000 :0.000 2.5300 113.10 0.077702 0.078685 0.079680 28.34 6.69
BellSouth 079867AS6 (12/13/1995 12/15/2095 25.235 iVARIES 6.8500 1253.64 0.184766 0.184767 0.184769 0.184770 0.184772 66.52 66.52
Bureau County, SD #205, 121133CL4 i10/10/2013 12/01/2029 100.148 iVARIES 5.8866 603.93 0.163627 0.163619 0.163611 0.163603 0.163595 58.90 58.90
C1TIGROUP 17332MSM7  :08/30/2024 03/04/2026 100.000 :0.000 4.9000 0.136111 0.136185 0.139522 0.142940 16.48 50.42
CANADIAN IMPERIAL BANK 136083354 :02/01/2024 01/28/2028 100.000 :0.000 4.8000 0.133333 0.136480 0.139756 0.143110 44.48 50.74
CANADIAN IMPERIAL BANK 13607XSS7 :08/05/2024 08/05/2026 100.000 :VARIES 4.8907 0.135018 0.134552 0.134703 0.134859 19.71 48.48
CANADIAN IMPERIAL BANK 13607XNE3 i10/05/2023 10/05/2028 100.000 :VARIES 6.4400 0.79 0.009137 0.009109 0.009080 0.009051 0.009020 3.28 3.26
CANADIAN IMPERIAL BANK 13607XNR4 :10/31/2023 10/30/2026 100.000 :VARIES 6.4500 0.41 0.006799 0.006399 0.005988 0.006181 0.006381 2.33 2.21
CANADIAN IMPERIAL BANK 13607Y139 i11/22/2023 11/20/2026 100.000 :0.000 5.6200 6.09 0.156111 0.160449 0.164958 0.169593 0.174359 57.34 60.60
CANADIAN IMPERIAL BANK 13608P665 i04/04/2024 03/31/2028 100.000 i0.000 4.8800 0.135556 0.138790 0.142176 0.145645 36.49 51.20
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CANADIAN IMPERIAL BANK 13608P814 :04/18/2024 04/28/2028 100.000 :0.000 5.2200 0.145000 0.145210 0.149000 0.152889 0.156880 36.97 54.84
CANADIAN IMPERIAL BANK OF COMMERCE 136083446 :12/29/2023 12/18/2026 100.000 :0.000 5.1900 0.29 0.144167 0.147679 0.151511 0.155443 0.159477 52.63 55.36
CANADIAN IMPERIAL BANK OF COMMERCE 13607XPC5 :01/02/2024 01/02/2030 100.000 :0.000 4.8000 0.133333 0.136533 0.139810 0.143166 48.44 50.93
CANUTILLO TEX INDPT SCH 138735YN9 i07/29/2020 02/15/2030 81.977 0.000 2.0930 60.56 0.050780 0.051311 0.051848 0.052391 0.052939 18.52 18.91
CANUTILLO TEX INDPT SCH 138735YL3 :07/29/2020 02/15/2028 86.749 0.000 1.8930 57.79 0.048310 0.048767 0.049229 0.049695 0.050165 17.60 17.93
CANUTILLO TEX INDPT SCH 138735YK5 i07/29/2020 02/15/2027 89.327 0.000 1.7320 54.32 0.045294 0.045686 0.046082 0.046481 0.046883 16.48 16.77
CANUTILLO TEX INDPT SCH 138735YM1 i07/29/2020 02/15/2029 84.413 0.000 1.9930 59.29 0.049640 0.050134 0.050634 0.051138 0.051648 18.09 18.46
CAREY OHIO EXMP VLG SCH 141771BW4 :03/04/2020 11/01/2036 57.028 0.000 3.3998 78.53 0.060928 0.061964 0.063018 0.064089 0.065178 22.25 23.01
CAREY OHIO EXMP VLG SCH 141771BU8 :03/04/2020 11/01/2034 61.892 0.000 3.2998 82.58 0.063949 0.065004 0.066076 0.067167 0.068275 23.34 2412
CAREY OHIO EXMP VLG SCH 141771BV6 :03/04/2020 11/01/2035 59.439 0.000 3.3499 80.58 0.062459 0.063505 0.064568 0.065650 0.066749 22.80 23.57
CAREY OHIO EXMP VLG SCH 141771BT1 :03/04/2020 11/01/2033 64.382 0.000 3.2499 84.53 0.065397 0.066459 0.067539 0.068637 0.069752 23.86 24.64
CAREY OHIO EXMP VLG SCH 141771BR5 :i03/04/2020 11/01/2031 69.862 0.000 3.0999 87.27 0.067324 0.068367 0.069427 0.070503 0.071596 24.55 25.32
CAREY OHIO EXMP VLG SCH 141771BS3 :03/04/2020 11/01/2032 67.325 0.000 3.1499 85.53 0.066044 0.067084 0.068140 0.069213 0.070303 24.09 24.85
CBIZ, Inc. 124805AA0 i05/30/2006 06/01/2026 100.000 iVARIES 8.9994 2922.39 0.819460 0.851113 0.884189 0.918754 0.954671 302.64 326.64
CBIZ, Inc. 124805AB8 i05/30/2006 06/01/2026 100.000 iVARIES 8.9994 2922.39 0.819460 0.851113 0.884189 0.918754 0.954671 302.64 326.64
CHINA SPRING TEX INDPT S 169412RQ8 :07/22/2020 08/15/2034 68.731 0.000 2.6840 66.07 0.055604 0.056350 0.057107 0.057873 0.058650 20.36 20.91
CHINA SPRING TEX INDPT S 169412RPO :07/22/2020 08/15/2033 71.045 0.000 2.6339 66.97 0.056319 0.057061 0.057813 0.058574 0.059345 20.61 21.16
CITIGROUP 17331Uz2J9 :07/08/2024 07/06/2029 100.000 :0.000 5.1500 0.143056 0.146698 0.150476 24.75 53.45
CITIGROUP 17331UHU4 :06/04/2024 03/04/2027 100.000 :0.000 5.0600 0.140556 0.142334 0.145935 0.149627 29.30 52.74
CITIGROUP 17332MKX1 i08/05/2024 08/02/2028 100.000 :0.000 4.7340 0.131500 0.134561 0.137746 19.20 48.82
CITIGROUP 17331UYZ4 :06/28/2024 06/28/2029 100.000 :0.000 4.9980 0.138833 0.142303 0.145859 0.149504 25.42 51.89
CITIGROUP 17291LMW2 i03/28/2024 03/28/2031 100.000 :0.000 5.0800 0.141111 0.144695 0.148371 0.152139 38.86 53.44
CITIGROUP 17331U7F8 i08/05/2024 11/05/2026 100.000 :0.000 4._9000 0.136111 0.137778 0.141154 0.144612 19.97 50.59
CITIGROUP 17290ADM9 :06/28/2024 06/28/2034 100.000 :0.000 5.2300 0.145278 0.149077 0.152975 0.156975 26.60 54.39
CITIGROUP 17331U7H4 :08/05/2024 08/03/2029 100.000 :0.000 4.7830 0.132861 0.136003 0.139256 19.40 49.34
CITIGROUP 17331UYN1 :06/28/2024 06/28/2029 100.000 :0.000 4.9980 0.138833 0.142303 0.145859 0.149504 25.42 51.89
CITIGROUP 17333ABD0 :09/11/2024 09/10/2027 100.000 :0.000 4.5290 0.125806 0.128639 0.131552 13.84 46.44
CITIGROUP 17331UXQ5 :i06/28/2024 06/28/2029 100.000 :0.000 4.9980 0.138833 0.142303 0.145859 0.149504 25.42 51.89
CITIGROUP 17331UH42 :06/27/2024 06/28/2029 100.000 :0.000 4.6170 0.128250 0.131227 0.134256 0.137356 23.61 47.81
CITIGROUP 17331UXT9 i06/12/2024 07/10/2025 100.000 :0.000 5.9600 0.165556 0.166323 0.171279 33.08 32.33
CITIGROUP 17331UH34 i06/24/2024 06/24/2026 100.000 i0.000 5.2300 0.145278 0.149077 0.152975 0.156975 27.19 54.42
CITIGROUP 17331U6U6 :08/05/2024 08/05/2027 100.000 :0.000 4.9000 0.136111 0.139446 0.142862 19.87 50.59
CITIGROUP 17331UXW2 :07/03/2024 07/03/2029 100.000 :0.000 5.0270 0.139639 0.143149 0.146747 24.86 52.17
CITIGROUP 17290AAP5 :07/18/2024 07/18/2039 100.000 :0.000 5.5600 0.154444 0.158738 0.163151 25.17 57.79
CITIGROUP 17290AB33 :i04/17/2024 04/17/2034 100.000 :0.000 5.5500 0.154167 0.158445 0.162842 0.167360 39.47 58.49
CITIGROUP 17331UKL1 :i05/29/2024 05/29/2029 100.000 :0.000 5.1200 0.142222 0.145863 0.149597 0.153427 30.27 53.42
CITIGROUP 17290AAQ3 :04/19/2024 04/19/2039 40.280 0.000 6.1600 0.068924 0.071046 0.073235 0.075490 17.52 26.29
CITIGROUP 17291TT99 i01/31/2024 01/31/2029 100.000 :0.000 4._3300 0.120278 0.122882 0.125542 0.128260 40.21 45.53
CITIGROUP 17332MNR1 i08/30/2024 09/02/2031 100.000 i0.000 4.3040 0.119556 0.119584 0.122158 0.124786 14._47 44.13
CITIGROUP 17332MMW1  :07/30/2024 09/05/2025 100.000 :0.000 5.6500 0.156944 0.157807 0.162265 23.80 39.31
CITIGROUP 17332MN91  :09/05/2024 09/02/2027 100.000 :0.000 4.5290 0.125806 0.128607 0.131519 14.59 46.47
CITIGROUP 17331UK48 :07/02/2024 06/30/2028 100.000 :0.000 5.0700 0.140833 0.144364 0.148023 0.151776 25.21 52.64
CITIGROUP 17332MMV3  :107/31/2024 07/29/2027 100.000 :0.000 5.0000 0.138889 0.142342 0.145900 20.97 51.69
CITIGROUP 17291LKV6 i04/02/2024 10/02/2025 100.000 :0.000 5.2300 0.145278 0.149077 0.152975 39.42 41.10
CITIGROUP 17291LL86 :03/18/2024 09/18/2025 100.000 :0.000 5.2200 0.145000 0.148784 0.152668 41.42 38.94
CITIGROUP 17332MNA8 i08/30/2024 09/02/2031 100.000 :0.000 4.3040 0.119556 0.119584 0.122158 0.124786 14.47 44.13
CITIGROUP 17331UKA4 i05/31/2024 12/03/2026 100.000 i0.000 5.2600 0.146111 0.146175 0.150020 0.153965 0.158014 30.95 54.94
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CITIGROUP 17290ABQ2 :04/03/2024 04/03/2034 100.000 :0.000 5.7000 0.158333 0.162846 0.167487 0.172260 42.83 60.29
CITIGROUP 17331UJJ7 :i05/31/2024 06/04/2027 100.000 :0.000 5.2200 0.145000 0.145084 0.148871 0.152756 0.156743 30.71 54.51
CITIGROUP 17290AC57 :04/18/2024 04/18/2034 100.000 :0.000 5.7600 0.160000 0.164608 0.169349 0.174226 40.82 60.81
CITIGROUP 17290ABG4 :04/29/2024 04/29/2034 100.000 :0.000 6.1600 0.171111 0.176381 0.181814 0.187414 41.74 65.16
CITIGROUP 17291LLW3 :03/27/2024 03/27/2029 100.000 :0.000 5.0200 0.139444 0.142944 0.146532 0.150210 38.54 52.79
CITIGROUP 17290AAY6 :03/15/2024 03/15/2034 100.000 :0.000 5.6500 0.156944 0.161378 0.165937 0.170625 45.36 59.90
CITIGROUP 17331UUY1 :06/26/2024 06/26/2029 100.000 :0.000 5.0070 0.139083 0.142565 0.146134 0.149793 25.75 52.00
CITIGROUP 17332MHB3  :07/19/2024 07/21/2026 100.000 :0.000 5.0200 0.139444 0.139483 0.142984 0.146573 22.60 51.98
CITIGROUP 17331UVA2 :06/26/2024 12/27/2028 100.000 :0.000 5.0460 0.140167 0.143723 0.147349 0.151066 25.95 52.42
CITIGROUP 17291L.S22 :03/20/2024 03/18/2027 100.000 :0.000 5.0500 0.140278 0.143780 0.147411 0.151133 39.78 53.17
CITIGROUP 17290AH94 :05/31/2024 05/31/2039 100.000 :0.000 5.5900 0.155278 0.159618 0.164079 0.168665 32.90 58.55
CITIGROUP 17290AGW4 :03/28/2024 03/28/2034 100.000 :0.000 5.3900 0.149722 0.153757 0.157901 0.162156 41.25 56.88
CITIGROUP 17331U4G9 :07/31/2024 07/31/2029 100.000 :0.000 4.8800 0.135556 0.138863 0.142251 20.47 50.41
CITIGROUP 17291LRHO :04/02/2024 12/31/2026 100.000 :0.000 5.0500 0.140278 0.142009 0.145595 0.149271 0.153041 38.05 53.08
CITIGROUP 17290A6M7 :04/29/2024 04/29/2039 100.000 :0.000 5.8900 0.163611 0.168429 0.173390 0.178496 39.89 62.15
CITIGROUP 17332MH49 :08/16/2024 11/18/2025 100.000 :0.000 5.0700 0.140833 0.142658 0.146274 19.09 45.87
CITIGROUP 17331UUQ8 :06/06/2024 06/11/2029 100.000 :0.000 4.6200 0.128333 0.128416 0.131382 0.134417 0.137522 26.38 47.97
CITIGROUP 17291LBZ7 :02/23/2024 02/25/2027 100.000 :0.000 5.0700 0.140833 0.140873 0.144444 0.148106 0.151860 43.84 53.59
CITIGROUP 17332MXE9 :08/08/2024 08/13/2027 100.000 :0.000 5.1900 0.144167 0.144271 0.148014 0.151855 20.63 53.66
CITIGROUP 17331AZR5 :i04/24/2024 10/24/2028 100.000 :0.000 5.5200 0.153333 0.157565 0.161914 0.166383 38.16 58.10
CITIGROUP 17291LBE4 :02/23/2024 02/25/2027 100.000 :0.000 5.0700 0.140833 0.140873 0.144444 0.148106 0.151860 43.84 53.59
CITIGROUP 17332MWNO  :09/05/2024 12/04/2025 100.000 :0.000 4.6070 0.127972 0.129430 0.132411 14.88 43.64
CITIGROUP 17331UCPO :04/26/2024 07/28/2025 100.000 :0.000 5.6500 0.156944 0.159211 0.163708 38.80 33.77
CITIGROUP 17291LBA2 :02/29/2024 03/03/2027 100.000 :0.000 5.0500 0.140278 0.140356 0.143900 0.147534 0.151259 42.81 53.33
CITIGROUP 17332MX33 :08/29/2024 08/29/2029 100.000 :0.000 4.4210 0.122806 0.125505 0.128295 14.98 45.37
CITIGROUP 17290AHB9 :09/10/2024 09/10/2040 100.000 :0.000 5.2180 0.144944 0.148726 0.152606 16.09 53.71
CITIGROUP 17290AF96 :08/29/2024 08/29/2039 100.000 :0.000 5.3752 0.149311 0.153302 0.157445 18.22 55.47
CITIGROUP 17291LPU3 :04/02/2024 10/01/2026 100.000 :0.000 5.0600 0.140556 0.144092 0.147737 0.151475 38.13 53.19
CITIGROUP 17331UXE2 :07/03/2024 07/01/2027 100.000 :0.000 5.0850 0.144801 0.148483 0.152258 25.14 52.79
CITIGROUP 17291LPK5 :04/02/2024 04/01/2027 100.000 :0.000 4.9800 0.138333 0.141759 0.145288 0.148906 37.52 52.31
CITIGROUP 17331UXK8 :06/20/2024 06/18/2026 100.000 :0.000 5.1500 0.143056 0.146698 0.150476 0.154351 27.37 53.59
CITIGROUP 17331UXM4 :07/03/2024 07/01/2027 100.000 :0.000 5.0850 0.144801 0.148483 0.152258 25.14 52.79
CITIGROUP 17331U5K9 :08/05/2024 02/04/2027 100.000 :0.000 4._9000 0.136111 0.139427 0.142843 19.87 50.59
CITIGROUP 17291LPC3 :03/01/2024 05/30/2025 100.000 :0.000 5.4400 0.151111 0.153143 0.157309 45.89 23.44
CITIGROUP 17331U5N3 :08/05/2024 08/05/2026 100.000 :0.000 4._9000 0.136111 0.139446 0.142862 19.87 50.59
CITIGROUP 17331UX44 :07/03/2024 01/02/2026 100.000 :0.000 5.3100 0.147500 0.151394 0.155414 26.25 55.22
CITIGROUP 17331UWZ6 i06/20/2024 06/18/2026 100.000 :0.000 5.1500 0.143056 0.146698 0.150476 0.154351 27.37 53.59
CITIGROUP 17331U5W3 :07/31/2024 07/31/2031 100.000 :0.000 4.4500 0.123611 0.126361 0.129173 18.67 45.83
CITIGROUP 17331UG92 :06/20/2024 12/17/2026 100.000 :0.000 5.0700 0.140833 0.144344 0.148003 0.151755 26.95 52.73
CITIGROUP 17331U5Y9 :07/31/2024 04/29/2027 100.000 :0.000 5.0000 0.138889 0.140606 0.144121 0.147724 21.08 51.69
CITIGROUP 17291LA54 :02/29/2024 12/02/2026 100.000 :0.000 5.1000 0.141667 0.143533 0.147193 0.150947 0.154796 43.28 53.89
CITIGROUP 17290A5W6 :06/27/2024 06/27/2039 100.000 :0.000 5.4875 0.152432 0.156614 0.160911 0.165326 28.06 57.19
CITIGROUP 17291LR80 :04/02/2024 04/02/2029 100.000 :0.000 5.0100 0.139167 0.142653 0.146226 0.149889 37.75 52.64
CITIGROUP 17331UWAL1 :07/03/2024 12/31/2026 100.000 :0.000 5.1440 0.142889 0.146503 0.150271 0.154136 25.44 53.43
CITIGROUP 17331UWD5 :06/28/2024 03/31/2027 100.000 :0.000 5.0850 0.141250 0.143086 0.146723 0.150454 26.02 52.84
CITIGROUP 17331U5B9 :08/05/2024 11/05/2025 100.000 :0.000 5.0460 0.140167 0.141935 0.145516 20.56 43.79
CITIGROUP 17332MZG2 :08/15/2024 02/18/2026 100.000 :0.000 4.8900 0.135833 0.135889 0.139211 0.142615 18.48 50.41
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CITIGROUP 17331AL58 :04/12/2024 04/14/2025 100.000 :0.000 5.5400 0.153889 0.153936 0.158200 40.20 16.29
CITIGROUP 17331UVN4 :07/03/2024 10/02/2025 100.000 :0.000 5.4300 0.150833 0.152858 0.157008 27.03 42.17
CITIGROUP 17331U4K0 :07/03/2024 07/10/2025 100.000 :0.000 5.4260 0.150722 0.150881 0.154975 26.86 29.25
CITIGROUP 17290A5F3 :02/26/2024 02/26/2031 100.000 :0.000 5.6100 0.155833 0.160204 0.164698 0.169318 48.08 59.62
CITIGROUP 17290A5E6 :06/12/2024 06/14/2039 100.000 :0.000 5.6700 0.157500 0.157550 0.162016 0.166609 0.171333 31.43 59.31
CITIGROUP 17331U4M6 :08/02/2024 02/03/2028 100.000 :0.000 4._7900 0.133056 0.136260 0.139523 19.83 49.43
CITIGROUP 17331UVP9 :06/28/2024 12/31/2026 100.000 :0.000 5.1050 0.141806 0.141846 0.145466 0.149179 0.152987 25.96 53.04
CITIGROUP 17331UVQ7 :06/28/2024 12/31/2025 100.000 :0.000 5.3000 0.147222 0.147266 0.151168 0.155174 26.95 54.99
CITIGROUP 17331UVT1 :07/03/2024 07/02/2026 100.000 :0.000 5.2500 0.145833 0.149640 0.153568 25.96 54.57
CITIGROUP 17331UVS3 :06/28/2024 06/30/2031 100.000 :0.000 5.1000 0.141667 0.141707 0.145320 0.149026 0.152826 25.94 52.99
CITIGROUP 17331U4S3 :08/05/2024 02/05/2026 100.000 :0.000 4.9100 0.136389 0.139737 0.143168 19.91 50.69
CITIGROUP 17331UVU8 :07/03/2024 01/02/2026 100.000 :0.000 5.3100 0.147500 0.151394 0.155414 26.25 55.22
CITIGROUP 17331UW86 :07/03/2024 01/02/2026 100.000 :0.000 5.3100 0.147500 0.151394 0.155414 26.25 55.22
CITIGROUP 17331U4W4 :07/31/2024 01/29/2026 100.000 :0.000 5.0000 0.138889 0.142342 0.145900 20.97 51.69
CITIGROUP 17291LWA9 :03/28/2024 12/31/2026 100.000 :0.000 4._9800 0.138333 0.140094 0.143582 0.147157 0.150822 38.09 52.34
CITIGROUP 17332M2W3 :09/03/2024 03/04/2027 100.000 :0.000 4.5290 0.125806 0.128670 0.131584 14.85 46.48
CITIGROUP 17290ALH1 :08/15/2024 08/15/2039 100.000 :0.000 5.3261 0.147946 0.151886 0.155931 20.12 55.06
CITIGROUP 17291LVvv4 :03/28/2024 09/30/2026 100.000 :0.000 4._9800 0.138333 0.138372 0.141817 0.145348 0.148967 38.09 52.34
CITIGROUP 17291LF59 :02/26/2024 02/26/2026 100.000 :0.000 5.1200 0.142222 0.145863 0.149597 0.153427 43.83 54.13
CITIGROUP 17291L4T9 :02/13/2024 02/12/2026 100.000 :0.000 5.0200 0.139444 0.142925 0.146512 0.150190 44.83 53.11
CITIGROUP 17332MDA9 :07/25/2024 07/27/2027 100.000 :0.000 4._8500 0.134722 0.134759 0.138026 0.141374 21.02 50.12
CITIGROUP 17291LVU6 :03/28/2024 03/29/2029 100.000 :0.000 4.9600 0.137778 0.141214 0.144716 0.148305 37.93 52.12
CITIGROUP 17331A5F4 :04/29/2024 10/29/2025 100.000 :0.000 5.5000 0.152778 0.156979 0.161296 37.23 47.56
CITIGROUP 17291LEL5 :03/05/2024 03/04/2027 100.000 :0.000 5.0800 0.141111 0.144675 0.148350 0.152118 42.19 53.62
CITIGROUP 17332MCD4 :07/11/2024 07/13/2027 100.000 :0.000 4.9200 0.136667 0.136704 0.140067 0.143513 23.24 50.96
CITIGROUP 17291LEK7 :02/29/2024 08/31/2026 100.000 :0.000 5.1100 0.141944 0.145591 0.149270 0.153126 43.31 53.99
CITIGROUP 17332MTM6 :09/05/2024 09/02/2027 100.000 :0.000 4.5290 0.125806 0.128607 0.131519 14.59 46.47
CITIGROUP 17332MCP7 :08/05/2024 08/05/2026 100.000 :0.000 4.9000 0.136111 0.139446 0.142862 19.87 50.59
CITIGROUP 17290AMG2 :08/20/2024 08/09/2039 100.000 :0.000 5.9125 0.164236 0.168795 0.173785 21.51 61.30
CITIGROUP 17291LXEQ0 :03/28/2024 06/30/2025 100.000 :0.000 5.3000 0.147222 0.149216 0.153170 40.56 27.42
CITIGROUP 17331UQ67 :07/12/2024 07/14/2027 100.000 :0.000 4.9500 0.137500 0.137538 0.140942 0.144430 23.24 51.28
CITIGROUP 17331A47Z1 :04/24/2024 10/23/2025 100.000 :0.000 5.6400 0.156667 0.161060 0.165602 39.00 47.85
CITIGROUP 17331UPW1 :06/03/2024 07/01/2029 100.000 :0.000 5.2300 0.145278 0.149683 0.149683 0.157614 30.32 54.59
CITIGROUP 17291L5Q4 :03/05/2024 09/04/2025 100.000 :0.000 5.2900 0.146944 0.150810 0.154798 43.95 37.36
CITIGROUP 17291L5M3 :02/28/2024 08/28/2025 100.000 :0.000 5.2600 0.146111 0.149954 0.153898 44.74 36.25
CITIGROUP 17291LWP6 :03/07/2024 06/09/2025 100.000 :0.000 5.3500 0.148611 0.150643 0.154673 44.19 24.44
CITIGROUP 17291LWQ4 :04/02/2024 07/02/2025 100.000 :0.000 5.3600 0.148889 0.150884 0.154928 40.41 28.04
CITIGROUP 17332MSA3  :08/30/2024 03/04/2026 100.000 :0.000 4.9000 0.136111 0.136185 0.139522 0.142940 16.48 50.42
CITIGROUP 17332MBK9 :07/18/2024 07/20/2026 100.000 :0.000 4.9200 0.136667 0.136704 0.140067 0.143513 22.28 50.91
CITIGROUP 17332MF90 :08/21/2024 08/20/2026 100.000 :0.000 4.8900 0.135833 0.139136 0.142538 17.66 50.37
CITIGROUP 17332MF66 :09/05/2024 09/05/2029 100.000 :0.000 4.4600 0.123889 0.126652 0.129476 14.37 45.75
CITIGROUP 17331UC70 :06/20/2024 12/18/2025 100.000 :0.000 5.2500 0.145833 0.149619 0.153546 27.90 52.62
CITIGROUP 17291LCU7 :02/29/2024 03/01/2029 100.000 :0.000 5.0800 0.141111 0.144735 0.148411 0.152181 43.05 53.66
CITIGROUP 17291LTY1 :03/28/2024 03/29/2029 100.000 :0.000 4._9600 0.137778 0.141214 0.144716 0.148305 37.93 52.12
CITIGROUP 17291L2R5 :02/27/2024 02/27/2029 100.000 :0.000 5.0700 0.140833 0.144403 0.148064 0.151818 43.26 53.56
CITIGROUP 17291LU60 :03/28/2024 03/31/2027 100.000 :0.000 4.9300 0.136944 0.136982 0.140359 0.143818 0.147364 37.70 51.79
CITIGROUP 17332MFE9 :07/19/2024 07/21/2026 100.000 :0.000 5.0200 0.139444 0.139483 0.142984 0.146573 22.60 51.98
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CITIGROUP 17332MEG5 :08/05/2024 08/04/2027 100.000 :0.000 4.7600 0.132222 0.135352 0.138573 19.30 49.10
CITIGROUP 17331AYL9 :04/24/2024 04/24/2029 100.000 :0.000 5.4900 0.152500 0.156686 0.160987 0.165406 37.95 57.77
CITIGROUP 17331UBCO :04/26/2024 07/28/2025 100.000 :0.000 5.6500 0.156944 0.159211 0.163708 38.80 33.77
CITIGROUP 17331USH1 :05/29/2024 05/29/2026 100.000 :0.000 5.2900 0.146944 0.150831 0.154821 0.158916 31.28 55.28
CITIGROUP 172911233 :02/22/2024 02/19/2027 100.000 :0.000 5.0200 0.139444 0.142886 0.146473 0.150149 43.54 53.04
CITIGROUP 17291L.2C8 :03/04/2024 03/04/2027 100.000 :0.000 5.1100 0.141944 0.145571 0.149290 0.153105 42.58 53.96
CITIGROUP 17291L2F1 :02/22/2024 02/19/2027 100.000 :0.000 5.0200 0.139444 0.142886 0.146473 0.150149 43.54 53.04
CITIGROUP 17291LTD7 :03/06/2024 03/06/2028 100.000 :0.000 5.1050 0.141806 0.145425 0.149137 0.152944 42.25 53.89
CITIGROUP 17332MDUS5 :08/05/2024 08/05/2027 100.000 :0.000 4.9000 0.136111 0.139446 0.142862 19.87 50.59
CITIGROUP 17332MDV3  :07/29/2024 07/27/2029 100.000 :0.000 4_5500 0.126389 0.129232 0.132172 19.21 46.90
CITIGROUP 17332MDT8 :07/18/2024 07/20/2027 100.000 :0.000 4._8000 0.133333 0.133369 0.136570 0.139847 21.74 49.63
CITIGROUP 17291LUZ6 :04/02/2024 04/02/2029 100.000 :0.000 5.0100 0.139167 0.142653 0.146226 0.149889 37.75 52.64
CITIGROUP 17291L3W3 :03/05/2024 09/03/2026 100.000 :0.000 5.1440 0.142889 0.146523 0.150292 0.154157 42.72 54.33
CITIGROUP 17291L3R4 :02/29/2024 08/29/2025 100.000 :0.000 5.2600 0.146111 0.149954 0.153876 44.59 3640
CITIGROUP 17291LUW3 :04/02/2024 04/01/2027 100.000 :0.000 4._9800 0.138333 0.141759 0.145288 0.148906 37.52 52.31
CITIGROUP 17291LE76 :03/05/2024 06/03/2025 100.000 :0.000 5.4200 0.150556 0.152550 0.156684 45.10 23.82
CITIGROUP 17332MVE1 :08/30/2024 08/30/2029 100.000 :0.000 4.4310 0.123083 0.125780 0.128598 14.89 45.47
CITIGROUP 17331UBB2 :04/29/2024 10/29/2025 100.000 :0.000 5.6000 0.155556 0.159911 0.164389 37.91 48.46
CITIGROUP 17291LDR3 :02/23/2024 02/25/2027 100.000 :0.000 5.0700 0.140833 0.140873 0.144444 0.148106 0.151860 43.84 53.59
CITIGROUP 17331UAD9 :05/01/2024 05/01/2029 100.000 :0.000 5.4600 0.151667 0.155807 0.160061 0.164430 36.65 57.37
CITIGROUP 17291L3L7 :02/14/2024 02/14/2029 100.000 :0.000 5.0000 0.138889 0.142361 0.145920 0.149568 44.50 52.88
CITIGROUP 17291L.3B9 :03/04/2024 03/05/2029 100.000 :0.000 5.1540 0.143167 0.146877 0.150662 0.154544 42.95 54.45
CITIGROUP 17331URN9 :06/05/2024 06/04/2026 100.000 :0.000 5.3800 0.149444 0.153442 0.157570 0.161808 30.89 56.21
CITIGROUP 17332MDQ4 :07/25/2024 07/27/2028 100.000 :0.000 4.8400 0.134444 0.134481 0.137735 0.141068 20.98 50.01
CITIGROUP 17290AJK7 :05/31/2024 05/31/2034 100.000 :0.000 5.5100 0.153056 0.157272 0.161605 0.166057 32.43 57.67
CITIGROUP 17331UMKO :06/05/2024 06/04/2027 100.000 :0.000 5.2400 0.145556 0.149348 0.153261 0.157276 30.09 54.68
CITIGROUP 17331UMP9 :06/05/2024 12/03/2026 100.000 :0.000 5.2900 0.146944 0.150788 0.154776 0.158870 30.38 55.23
CITIGROUP 17332MPV0  :08/27/2024 03/04/2027 100.000 :0.000 4.9000 0.136111 0.136241 0.139579 0.142998 16.89 50.44
CITIGROUP 17331UMT1 :05/31/2024 06/02/2031 100.000 :0.000 5.2600 0.146111 0.146154 0.149998 0.153943 0.157991 30.95 54.94
CITIGROUP 17332MPY4 :09/05/2024 09/03/2026 100.000 :0.000 4.5290 0.125806 0.128623 0.131535 14.59 46.47
CITIGROUP 17331UMU8B :05/29/2024 05/27/2027 100.000 :0.000 5.1600 0.143333 0.146990 0.150783 0.154673 30.51 53.86
CITIGROUP 17291TQR2 :01/31/2024 01/31/2029 100.000 :0.000 4._3300 0.120278 0.122882 0.125542 0.128260 40.21 45.53
CITIGROUP 5C21DP9HO :04/18/2024 04/20/2027 100.000 :0.000 3.4100 0.094722 0.094740 0.096355 0.097998 0.099669 24.08 35.22
CITIGROUP 17332MPB4 :09/05/2024 09/03/2026 100.000 :0.000 4.5290 0.125806 0.128623 0.131535 14.59 46.47
CITIGROUP 17331UMC8 :06/05/2024 12/03/2026 100.000 :0.000 5.2900 0.146944 0.150788 0.154776 0.158870 30.38 55.23
CITIGROUP 17331UMH7 i05/31/2024 06/01/2029 100.000 {0.000 5.1700 0.143611 0.147344 0.151153 0.155060 30.41 53.96
CITIGROUP 17291LKJ3 i03/28/2024 09/30/2025 100.000 :0.000 5.1700 0.143611 0.143652 0.147366 0.151175 39.55 40.33
CITIGROUP 17331AB26 :04/04/2024 10/06/2025 100.000 :0.000 5.2600 0.146111 0.146154 0.149998 0.153943 39.35 41.96
CITIGROUP 17331ULM7 :05/29/2024 11/29/2028 100.000 :0.000 5.1700 0.143611 0.147323 0.151132 0.155039 30.56 53.97
CITIGROUP 17291LKG9 :03/08/2024 09/11/2025 100.000 :0.000 5.2600 0.146111 0.146175 0.150020 0.153965 43.25 38.22
CITIGROUP 17331AB91 :04/18/2024 04/20/2027 100.000 :0.000 5.3000 0.147222 0.147266 0.151168 0.155174 0.159286 37.54 55.72
CITIGROUP 17331ULR6 :06/05/2024 12/04/2025 100.000 :0.000 5.4800 0.152222 0.156370 0.160654 31.47 52.84
CITIGROUP 17331ULQ8 :05/31/2024 03/04/2027 100.000 :0.000 5.2800 0.146667 0.148689 0.152614 0.156643 31.18 55.17
CITIGROUP 17332MP81 :08/30/2024 08/30/2029 100.000 :0.000 4.4310 0.123083 0.125780 0.128598 14.89 45.47
CITIGROUP 17332MP99 :08/27/2024 08/26/2027 100.000 :0.000 4._9000 0.136111 0.139427 0.142843 16.88 50.44
CITIGROUP 17291LJX4 i03/05/2024 12/03/2026 100.000 :0.000 5.1200 0.142222 0.144002 0.147689 0.151469 0.155347 42.57 54.06
CITIGROUP 17332MRUO  :08/30/2024 12/02/2026 100.000 :0.000 4.9000 0.136111 0.137816 0.141192 0.144651 16.52 50.42
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CITIGROUP 17332MAT1 :07/18/2024 07/20/2026 100.000 :0.000 5.0200 0.139444 0.139483 0.142984 0.146573 22.74 51.99
CITIGROUP 17331A3Y5 :04/29/2024 10/29/2025 100.000 :0.000 5.5000 0.152778 0.156979 0.161296 37.23 47 .56
CITIGROUP 17291LYB5 :04/30/2024 01/28/2027 100.000 :0.000 5.4000 0.150000 0.151980 0.156083 0.160298 36.45 56.72
CITIGROUP 17291LH73 :i02/29/2024 05/30/2025 100.000 :0.000 5.4000 0.150000 0.152048 0.156153 45.86 23.27
CITIGROUP 17291L6R1 :02/26/2024 05/27/2025 100.000 :0.000 5.3500 0.148611 0.150621 0.154650 45.89 22.58
CITIGROUP 17332MRH9 i{08/30/2024 06/02/2027 100.000 :0.000 4.9000 0.136111 0.137816 0.141192 0.144651 16.52 50.42
CITIGROUP 17291LGH2 i03/05/2024 03/04/2027 100.000 :0.000 5.0800 0.141111 0.144675 0.148350 0.152118 42.19 53.62
CITIGROUP 17331A3J8 :i04/11/2024 04/12/2029 100.000 :0.000 5.1600 0.143333 0.147052 0.150846 0.154738 37.56 54.23
CITIGROUP 17291LGJ8 :02/29/2024 03/03/2031 100.000 :0.000 5.1600 0.143333 0.143416 0.147116 0.150911 0.154805 43.75 54.55
CITIGROUP 17291LGF6 :03/06/2024 03/05/2026 100.000 :0.000 5.2100 0.144722 0.148471 0.152339 0.156307 43.13 55.05
CITIGROUP 17331A3Q2 :04/19/2024 04/19/2029 100.000 :0.000 5.4500 0.151389 0.155514 0.159752 0.164105 38.45 57.37
CITIGROUP 17331AU41 :i04/30/2024 04/30/2029 100.000 :0.000 5.4200 0.150556 0.154636 0.158826 0.163130 36.53 56.94
CITIGROUP 17291TQ27 :12/20/2023 06/20/2025 100.000 :0.000 5.2000 1.59 0.144444 0.148200 0.152053 52.76 25.70
CITIGROUP 17291LHN8 i02/06/2024 02/26/2026 100.000 :0.000 4.9600 0.137778 0.138157 0.141584 0.145095 0.148693 45.32 52.49
CITIGROUP 17332MQG2 i{09/05/2024 09/05/2026 100.000 i0.000 4._3000 0.119444 0.122012 0.124636 13.86 4406
CITIGROUP 17331UNC7 :05/28/2024 06/23/2025 100.000 :0.000 5.4700 0.151944 0.152522 0.156693 32.51 26.95
CITIGROUP 17291L7J8 :02/29/2024 03/01/2029 100.000 :0.000 5.0800 0.141111 0.144735 0.148411 0.152181 43.05 53.66
CITIGROUP GLBL MKTS HOLDIG INC 17330RGV1 :11/03/2022 11/05/2024 100.000 :0.000 5.8450 69.28 0.172046 0.177074 53.21

CITIGROUP GLBL MKTS HOLDING INC 17330RFK6 :11/03/2022 11/05/2026 100.000 :0.000 5.8740 69.63 0.172948 0.178028 0.183256 0.188639 0.194179 63.75 67.55
CITIGROUP GLBL MKTS HOLDING INC 17330RFNO i11/03/2022 05/03/2024 100.000 :0.000 5.8640 69.51 0.172581 21.05

CITIGROUP GLBL MKTS HOLDING INC 17330RV69 :11/02/2022 11/04/2027 100.000 :0.000 5.8830 69.92 0.173228 0.178324 0.183569 0.188969 0.194528 63.87 67.68
CITIGROUP GLBL MKTS HOLDING INC 17330RUW3 i10/31/2022 05/01/2024 100.000 :0.000 5.9510 71.08 0.175317 21.04

CITIGROUP GLBL MKTS HOLDING INC 17330RHN8 i10/31/2022 10/29/2027 100.000 i0.000 6.0870 72.75 0.179503 0.184966 0.190595 0.196396 0.202373 66.29 70.39
CITIGROUP GLBL MKTS HOLDING INC 17330RZ57 i10/25/2022 10/23/2025 100.000 :0.000 6.0190 72.81 0.177352 0.182689 0.188187 0.193851 65.54 55.97
CITIGROUP GLBL MKTS HOLDING INC 17330YLW8 :11/17/2022 11/19/2024 100.000 :0.000 5.5240 63.13 0.162088 0.166564 52.35

CITIGROUP GLBL MKTS HOLDING INC 17330R6G5 :09/30/2022 10/02/2028 100.000 :0.000 5.7960 74.32 0.170522 0.175463 0.180548 0.185781 0.191165 63.17 66.88
CITIGROUP GLBL MKTS HOLDING INC 17330RFT7 i11/03/2022 11/05/2026 100.000 :0.000 5.8740 69.63 0.172948 0.178028 0.183256 0.188639 0.194179 63.75 67.55
CITIGROUP GLBL MKTS HOLDING INC 17330Y5L0 :i10/26/2022 10/24/2025 100.000 :0.000 6.1160 73.83 0.180379 0.185895 0.191579 0.197438 66.68 57.19
CITIGROUP GLBL MKTS HOLDING INC 17330Y5V8 :10/26/2022 10/25/2025 100.000 :0.000 6.1160 73.83 0.180408 0.185925 0.191611 0.197470 66.68 57.39
CITIGROUP GLBL MKTS HOLDING INC 17330Y5C0 i11/04/2022 05/06/2024 100.000 :0.000 5.7860 68.40 0.170211 21.28

CITIGROUP GLBL MKTS HOLDING INC 17330RS55 i10/26/2022 04/24/2026 100.000 :0.000 6.1260 73.95 0.180691 0.186226 0.191930 0.197809 0.203867 66.80 70.95
CITIGROUP GLBL MKTS HOLDING INC 17330Y4Q0 :10/26/2022 04/25/2024 100.000 :0.000 6.0580 73.11 0.178597 20.36

CITIGROUP GLBL MKTS HOLDING INC 17330YHR4 :11/02/2022 05/01/2025 100.000 :0.000 5.7570 68.39 0.169229 0.174101 0.179112 62.39 21.49
CITIGROUP GLBL MKTS HOLDING INC 17330RST3 :11/03/2022 11/05/2025 100.000 :0.000 5.8740 69.63 0.172948 0.178028 0.183256 0.188639 63.75 56.68
CITIGROUP GLBL MKTS HOLDING INC 17330RNY7 i11/03/2022 11/04/2027 100.000 :0.000 5.9420 70.45 0.175037 0.180237 0.185592 0.191106 0.196784 64.55 68.44
CITIGROUP GLBL MKTS HOLDING INC 17330YRU6 i11/08/2022 11/08/2029 100.000 :0.000 5.9130 69.23 0.174106 0.179253 0.184553 0.190009 0.195627 64.16 68.01
CITIGROUP GLBL MKTS HOLDING INC 17330YB74 :10/31/2022 05/01/2024 100.000 :0.000 5.9510 71.08 0.175317 21.04

CITIGROUP GLBL MKTS HOLDING INC 17330YAX8 i10/28/2022 10/30/2024 100.000 :0.000 5.9710 71.69 0.175971 0.181224 53.56

CITIGROUP GLBL MKTS HOLDING INC 17330YAD2 i11/04/2022 11/04/2024 100.000 i0.000 5.7570 68.05 0.169256 0.174128 52.16

CITIGROUP GLBL MKTS HOLDING INC 17330YRG7 i11/03/2022 11/04/2027 100.000 :0.000 5.9420 70.45 0.175037 0.180237 0.185592 0.191106 0.196784 64.55 68.44
CITIGROUP GLBL MKTS HOLDING INC 17330YAQ3 :10/26/2022 10/26/2027 100.000 :0.000 6.2330 75.27 0.184099 0.189836 0.195752 0.201853 0.208144 68.07 72.37
CITIGROUP GLBL MKTS HOLDING INC 17330RMG7 :10/31/2022 10/31/2024 100.000 :0.000 5.9420 70.98 0.175009 0.180208 53.26

CITIGROUP GLBL MKTS HOLDING INC 17330RQE8 :10/26/2022 04/26/2027 100.000 :0.000 6.2810 75.86 0.185603 0.191432 0.197444 0.203644 0.210040 68.64 73.01
CITIGROUP GLBL MKTS HOLDING INC 17330Y2Y5 i10/31/2022 10/31/2024 100.000 :0.000 5.9420 70.98 0.175009 0.180208 53.26

CITIGROUP GLBL MKTS HOLDING INC 17330YUE8 :11/16/2022 11/16/2027 100.000 :0.000 5.8060 66.59 0.170777 0.175735 0.180837 0.186086 0.191489 62.82 66.53
CITIGROUP GLBL MKTS HOLDING INC 17330YDE7 i11/17/2022 11/19/2025 100.000 :0.000 5.5040 62.90 0.161469 0.165913 0.170479 0.175170 59.31 55.06
CITIGROUP GLBL MKTS HOLDING INC 17330Y2H2 i10/25/2022 10/25/2027 100.000 i0.000 6.1260 74.13 0.180751 0.186287 0.191993 0.197874 0.203935 66.81 70.96
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CITIGROUP GLBL MKTS HOLDING INC 17330YCR9 :11/14/2022 11/12/2027 100.000 :0.000 5.9510 68.64 0.175233 0.180447 0.185816 0.191345 0.197039 64.54 68.44
CITIGROUP GLBL MKTS HOLDING INC 17330YTWO :11/17/2022 11/19/2024 100.000 :0.000 5.5240 63.13 0.162088 0.166564 52.35

CITIGROUP GLBL MKTS HOLDING INC 17330YSY7 i11/02/2022 11/02/2028 100.000 :0.000 5.9030 70.16 0.173794 0.178924 0.184205 0.189642 0.195239 64.10 67.94
CITIGROUP GLBL MKTS HOLDING INC 17330RJD8 i10/31/2022 05/01/2025 100.000 :0.000 5.9510 71.08 0.175317 0.180534 0.185906 64.69 22.31
CITIGROUP GLBL MKTS HOLDING INC 17330RZR9 :10/20/2022 10/21/2027 100.000 :0.000 6.0290 73.81 0.177750 0.183108 0.188628 0.194314 0.200172 65.72 69.74
CITIGROUP GLBL MKTS HOLDING INC 17330RM36 i10/31/2022 10/29/2027 100.000 :0.000 6.0870 72.75 0.179503 0.184966 0.190595 0.196396 0.202373 66.29 70.39
CITIGROUP GLBL MKTS HOLDING INC 17330RM69 i10/31/2022 05/01/2025 100.000 :0.000 5.9510 71.08 0.175317 0.180534 0.185906 64.69 22.31
CITIGROUP GLBL MKTS HOLDING INC 17330YPQ7 i11/16/2022 11/19/2025 100.000 :0.000 5.5140 63.18 0.161803 0.166264 0.170848 0.175558 59.43 55.18
CITIGROUP GLBL MKTS HOLDING MC 17330Y4E7 :11/09/2022 11/07/2025 100.000 :0.000 6.0780 71.03 0.179192 0.184638 0.190249 0.196031 66.09 59.26
CITIGROUP GLBL MKTS HOLDINGS INC 17330YJT8 :11/28/2022 05/28/2024 100.000 :0.000 5.6790 63.10 0.166836 24.52

CITIGROUP GLBL MKTS HOLDINGS INC 17330YKB5 :11/28/2022 11/26/2027 100.000 :0.000 5.4560 60.59 0.159890 0.164252 0.168733 0.173336 0.178064 58.66 61.90
CITIGROUP GLBL MKTS HOLDINGS INC 17330YJF8 i11/02/2022 10/31/2024 100.000 :0.000 5.8740 69.81 0.172837 0.177913 52.59

CITIGROUP GLBL MKTS HOLDINGS INC 17330YJE1l :11/28/2022 11/28/2025 100.000 :0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 59.10 56.47
CITIGROUP GLBL MKTS HOLDINGS INC 17330RVY8 i10/31/2022 10/29/2027 100.000 :0.000 6.0870 72.75 0.179503 0.184966 0.190595 0.196396 0.202373 66.29 70.39
CITIGROUP GLBL MKTS HOLDINGS INC 17330YJQ4 i11/30/2022 11/28/2025 100.000 i0.000 5.3780 59.39 0.157485 0.161720 0.166069 0.170534 57.74 55.11
CITIGROUP GLBL MKTS HOLDINGS INC 17330RUZ6 :10/31/2022 10/29/2027 100.000 :0.000 6.0870 72.75 0.179503 0.184966 0.190595 0.196396 0.202373 66.29 70.39
CITIGROUP GLBL MKTS HOLDINGS INC 17330YLY4 :11/28/2022 11/28/2025 100.000 :0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 59.10 56.47
CITIGROUP GLBL MKTS HOLDINGS INC 17330RYH2 :10/20/2022 10/22/2025 100.000 :0.000 5.9420 72.73 0.175067 0.180268 0.185624 0.191138 64.69 55.01
CITIGROUP GLBL MKTS HOLDINGS INC 17330RY58 :10/14/2022 10/16/2025 100.000 :0.000 5.6500 70.08 0.165989 0.170678 0.175500 0.180458 61.31 50.91
CITIGROUP GLBL MKTS HOLDINGS INC 17330RYD1 i10/20/2022 04/23/2025 100.000 :0.000 5.9220 72.48 0.174472 0.179638 0.184957 64.45 20.72
CITIGROUP GLBL MKTS HOLDINGS INC 17330RXJ9 :10/14/2022 10/16/2025 100.000 :0.000 5.6500 70.08 0.165989 0.170678 0.175500 0.180458 61.31 50.91
CITIGROUP GLBL MKTS HOLDINGS INC 17330RXM2 i10/14/2022 10/14/2027 100.000 :0.000 5.7960 71.93 0.170467 0.175407 0.180490 0.185721 0.191103 63.03 66.74
CITIGROUP GLBL MKTS HOLDINGS INC 17330RXNO i10/13/2022 10/10/2024 100.000 i0.000 5.4260 67.41 0.158941 0.163253 45.12

CITIGROUP GLBL MKTS HOLDINGS INC 17330YG53 i11/28/2022 05/28/2025 100.000 :0.000 5.5140 61.24 0.161729 0.166188 0.170769 59.32 25.10
CITIGROUP GLBL MKTS HOLDINGS INC 17330Y5Y2 :10/21/2022 10/21/2027 100.000 :0.000 5.9710 72.92 0.175913 0.181164 0.186573 0.192143 0.197880 65.02 68.96
CITIGROUP GLBL MKTS HOLDINGS INC 17330RSH9 :11/01/2022 04/30/2026 100.000 :0.000 5.8930 70.21 0.173455 0.178566 0.183828 0.189244 0.194820 64.00 67.82
CITIGROUP GLBL MKTS HOLDINGS INC 17330RQW8 :10/31/2022 10/29/2027 100.000 :0.000 6.0870 72.75 0.179503 0.184966 0.190595 0.196396 0.202373 66.29 70.39
CITIGROUP GLBL MKTS HOLDINGS INC 17330YER7 i11/28/2022 11/26/2027 100.000 :0.000 4._4560 49.33 0.129323 0.132205 0.135150 0.138161 0.141240 47.28 49.41
CITIGROUP GLBL MKTS HOLDINGS INC 17330YF62 :11/23/2022 11/21/2024 100.000 :0.000 5.4850 61.72 0.160785 0.165195 52.24

CITIGROUP GLBL MKTS HOLDINGS INC 17330YEW6 i11/28/2022 11/28/2025 100.000 :0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 59.10 56.47
CITIGROUP GLBL MKTS HOLDINGS INC 17330YECO i11/29/2022 12/01/2025 100.000 i0.000 5.4650 60.52 0.160264 0.164643 0.169142 0.173764 58.75 56.65
CITIGROUP GLBL MKTS HOLDINGS INC 17330RR31 i10/31/2022 10/29/2027 100.000 :0.000 6.0870 72.75 0.179503 0.184966 0.190595 0.196396 0.202373 66.29 70.39
CITIGROUP GLBL MKTS HOLDINGS INC 17330YHJ2 :11/28/2022 11/28/2025 100.000 :0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 59.10 56.47
CITIGROUP GLBL MKTS HOLDINGS INC 17330Y6P0 :12/05/2022 12/04/2025 100.000 :0.000 5.4070 58.92 0.158402 0.162684 0.167083 0.171600 58.03 56.45
CITIGROUP GLBL MKTS HOLDINGS INC 17330YH78 :i11/28/2022 05/28/2025 100.000 :0.000 5.5140 61.24 0.161729 0.166188 0.170769 59.32 25.10
CITIGROUP GLBL MKTS HOLDINGS INC 17330Y6D7 i11/01/2022 11/01/2027 100.000 :0.000 5.9900 71.39 0.176505 0.181791 0.187236 0.192844 0.198619 65.14 69.10
CITIGROUP GLBL MKTS HOLDINGS INC 17330YGKO :11/28/2022 11/27/2024 100.000 :0.000 5.5630 61.79 0.163219 0.167759 54.03

CITIGROUP GLBL MKTS HOLDINGS INC 17330Y6H8 i11/28/2022 11/26/2027 100.000 :0.000 5.4560 60.59 0.159890 0.164252 0.168733 0.173336 0.178064 58.66 61.90
CITIGROUP GLBL MKTS HOLDINGS INC 17330YSJ0 i11/28/2022 11/28/2025 100.000 i0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 59.10 56.47
CITIGROUP GLBL MKTS HOLDINGS INC 17330YSL5 i12/05/2022 12/04/2025 100.000 :0.000 5.4070 58.92 0.158402 0.162684 0.167083 0.171600 58.03 56.45
CITIGROUP GLBL MKTS HOLDINGS INC 17330YC24 :12/02/2022 12/02/2027 100.000 :0.000 5.3390 58.64 0.156329 0.160502 0.164787 0.169186 0.173703 57.27 60.37
CITIGROUP GLBL MKTS HOLDINGS INC 17330YRT9 :12/06/2022 01/05/2024 100.000 :0.000 6.1650 67.17 0.177405 0.71

CITIGROUP GLBL MKTS HOLDINGS INC 17330YB82 :10/20/2022 10/21/2027 100.000 :0.000 6.0290 73.81 0.177750 0.183108 0.188628 0.194314 0.200172 65.72 69.74
CITIGROUP GLBL MKTS HOLDINGS INC 17330YS84 i11/29/2022 11/29/2027 100.000 :0.000 5.3870 59.65 0.157808 0.162059 0.166424 0.170907 0.175510 57.85 61.01
CITIGROUP GLBL MKTS HOLDINGS INC 17330YRY8 :11/07/2022 11/06/2025 100.000 :0.000 5.9220 69.52 0.174358 0.179521 0.184836 0.190309 64.27 57.36
CITIGROUP GLBL MKTS HOLDINGS INC 17330YSB7 i11/28/2022 11/27/2024 100.000 :0.000 5.5630 61.79 0.163219 0.167759 54.03

CITIGROUP GLBL MKTS HOLDINGS INC 17330YSC5 i11/28/2022 05/28/2025 100.000 i0.000 5.5140 61.24 0.161729 0.166188 0.170769 59.32 25.10
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CITIGROUP GLBL MKTS HOLDINGS INC 17330YRC6 :11/23/2022 11/23/2027 100.000 :0.000 5.3780 60.49 0.157531 0.161767 0.166117 0.170584 0.175171 57.80 60.95
CITIGROUP GLBL MKTS HOLDINGS INC 17330YAG5 :10/21/2022 10/21/2027 100.000 :0.000 5.9710 72.92 0.175913 0.181164 0.186573 0.192143 0.197880 65.02 68.96
CITIGROUP GLBL MKTS HOLDINGS INC 17330YB25 :i12/05/2022 12/04/2025 100.000 :0.000 5.4070 58.92 0.158402 0.162684 0.167083 0.171600 58.03 56.45
CITIGROUP GLBL MKTS HOLDINGS INC 17330YQR4 i12/05/2022 12/05/2024 100.000 :0.000 5.4650 59.56 0.160215 0.164593 54.30
CITIGROUP GLBL MKTS HOLDINGS INC 17330YR28 :11/28/2022 11/28/2029 100.000 :0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 0.179594 59.10 62.40
CITIGROUP GLBL MKTS HOLDINGS INC 17330YQQ6 i12/05/2022 12/04/2025 100.000 :0.000 5.4070 58.92 0.158402 0.162684 0.167083 0.171600 58.03 56.45
CITIGROUP GLBL MKTS HOLDINGS INC 17330YR44 i12/05/2022 06/04/2025 100.000 :0.000 5.4170 59.03 0.158710 0.163009 0.167424 58.14 25.62
CITIGROUP GLBL MKTS HOLDINGS INC 17330YR93 i11/22/2022 05/22/2024 100.000 :0.000 5.5430 62.54 0.162625 22.93
CITIGROUP GLBL MKTS HOLDINGS INC 17330RMK8 :10/31/2022 05/01/2025 100.000 :0.000 5.9510 71.08 0.175317 0.180534 0.185906 64.69 22.31
CITIGROUP GLBL MKTS HOLDINGS INC 17330Y3M0 :10/20/2022 10/22/2024 100.000 :0.000 5.9130 72.37 0.174163 0.179312 51.61
CITIGROUP GLBL MKTS HOLDINGS INC 17330YE22 i12/05/2022 06/04/2024 100.000 :0.000 5.5820 60.86 0.163807 25.06
CITIGROUP GLBL MKTS HOLDINGS INC 17330Y3B4 i11/28/2022 11/27/2026 100.000 :0.000 5.4260 60.25 0.158988 0.163301 0.167732 0.172282 0.176956 58.31 61.52
CITIGROUP GLBL MKTS HOLDINGS INC 17330YDF4 :11/07/2022 11/07/2024 100.000 :0.000 5.8740 68.94 0.172892 0.177970 53.82
CITIGROUP GLBL MKTS HOLDINGS INC 17330Y2J8 i11/28/2022 11/27/2026 100.000 :0.000 5.4260 60.25 0.158988 0.163301 0.167732 0.172282 0.176956 58.31 61.52
CITIGROUP GLBL MKTS HOLDINGS INC 17330YU32 i11/28/2022 11/26/2027 100.000 i0.000 5.4560 60.59 0.159890 0.164252 0.168733 0.173336 0.178064 58.66 61.90
CITIGROUP GLBL MKTS HOLDINGS INC 17330YU40 i11/28/2022 11/28/2025 100.000 :0.000 5.4950 61.02 0.161142 0.165569 0.170118 0.174792 59.10 56.47
CITIGROUP GLBL MKTS HOLDINGS INC 17330YU73 :i11/28/2022 05/28/2024 100.000 :0.000 5.6790 63.10 0.166836 24.52
CITIGROUP GLBL MKTS HOLDINGS INC 17330YCT5 :11/07/2022 11/06/2025 100.000 :0.000 5.9220 69.52 0.174358 0.179521 0.184836 0.190309 64.27 57.36
CITIGROUP GLBL MKTS HOLDINGS INC 17330YBV1 :i12/05/2022 06/04/2025 100.000 :0.000 5.4170 59.03 0.158710 0.163009 0.167424 58.14 25.62
CITIGROUP GLBL MKTS HOLDINGS INC 17330RZK4 i10/20/2022 10/22/2024 100.000 :0.000 5.9130 72.37 0.174163 0.179312 51.61
CITIGROUP GLBL MKTS HOLDINGS INC 17330YNB2 :11/30/2022 11/28/2025 100.000 :0.000 5.3780 59.39 0.157485 0.161720 0.166069 0.170534 57.74 55.11
CITIGROUP GLBL MKTS HOLDINGS INC 17330YN63 i12/12/2022 06/12/2025 100.000 :0.000 5.2510 56.12 0.153621 0.157654 0.161793 56.18 26.05
CITIGROUP GLBL MKTS HOLDINGS INC 17330RZA6 i10/21/2022 10/23/2025 100.000 i0.000 5.8740 71.71 0.172948 0.178028 0.183256 0.188639 63.88 54.48
CITIGROUP GLBL MKTS HOLDINGS INC 17330RZF5 i10/13/2022 10/10/2024 100.000 :0.000 5.4260 67.41 0.158941 0.163253 45.12
CITIGROUP GLBL MKTS HOLDINGS INC 17330YQJ2 :11/22/2022 11/22/2027 100.000 :0.000 5.3290 60.08 0.156021 0.160178 0.164446 0.168828 0.173327 57.24 60.34
CITIGROUP GLBL MKTS HOLDINGS INC 17330YQN3 :11/30/2022 12/01/2027 100.000 :0.000 5.3100 58.62 0.155459 0.159586 0.163823 0.168172 0.172637 56.96 60.02
CITIGROUP GLBL MKTS HOLDINGS INC 17330RKL8 :10/14/2022 10/17/2024 100.000 :0.000 5.5720 69.09 0.163598 0.168156 47.61
CITIGROUP GLBL MKTS HOLDNG INC 17330RF59 :i08/26/2022 08/28/2024 100.000 :0.000 4.2450 58.28 0.123004 0.125615 29.62
CITIGROUP GLBL MKTS HOLDNG INC 17330R4L6 :09/30/2022 10/02/2029 100.000 :0.000 5.8540 75.08 0.172326 0.177370 0.182561 0.187905 0.193405 63.86 67.65
CITIGROUP GLBL MKTS HOLDNG INC 17330RDV4 i09/30/2022 10/02/2025 100.000 :0.000 5.7960 74.32 0.170522 0.175463 0.180548 0.185781 63.17 49.87
CITIGROUP GLBL MKTS HOLDNG INC 17330RE76 i09/30/2022 10/02/2025 100.000 i0.000 5.6210 72.02 0.165090 0.169730 0.174500 0.179405 61.11 48.17
CITIGROUP GLBL MKTS HOLDNG INC 17330RDY8 :09/30/2022 04/01/2026 100.000 :0.000 5.6500 72.40 0.165962 0.170651 0.175472 0.180429 0.185526 61.45 64.97
CITIGROUP GLBL MKTS HOLDNG INC 17330PSC4 :08/31/2022 08/31/2027 100.000 :0.000 4.5390 61.86 0.131871 0.134847 0.137925 0.141020 0.144256 48.74 50.98
CITIGROUP GLBL MKTS HOLDNG INC 17330RH40 :09/30/2022 09/30/2027 100.000 :0.000 5.7960 74.31 0.170467 0.175407 0.180490 0.185721 0.191103 63.17 66.88
CITIGROUP GLBL MKTS HOLDNG INC 17330YM23 i11/03/2022 11/04/2027 100.000 :0.000 5.9420 70.45 0.175037 0.180237 0.185592 0.191106 0.196784 64.55 68.44
CITIGROUP GLBL MKTS HOLDNG INC 17330RBG9 :08/24/2022 08/24/2027 100.000 :0.000 4.4410 61.27 0.128900 0.131763 0.134688 0.137679 0.140736 47.65 49.79
CITIGROUP GLBL MKTS HOLDNG INC 17330RRN7 :10/28/2022 10/30/2024 100.000 :0.000 5.9710 71.69 0.175971 0.181224 53.56
CITIGROUP GLBL MKTS HOLDNG INC 17330YFD7 i11/15/2022 11/13/2026 100.000 :0.000 5.8830 67.67 0.173117 0.178209 0.183451 0.188847 0.194402 63.73 67.54
CITIGROUP GLBL MKTS HOLDNG INC 17330RB38 i08/29/2022 08/29/2024 100.000 i0.000 4.2160 57.50 0.122101 0.124674 29.52
CITIGROUP GLBL MKTS HOLDNG INC 17330YFE5 i11/15/2022 11/15/2027 100.000 :0.000 5.8830 67.66 0.173172 0.178266 0.183509 0.188907 0.194464 63.73 67.54
CITIGROUP GLBL MKTS HOLDNG INC 17330RAU9 :09/30/2022 09/30/2027 100.000 :0.000 5.7960 74.31 0.170467 0.175407 0.180490 0.185721 0.191103 63.17 66.88
CITIGROUP GLBL MKTS HOLDNG INC 17330Y4R8 :10/31/2022 10/30/2025 100.000 :0.000 5.9710 71.33 0.175913 0.181164 0.186573 0.192143 64.92 56.79
CITIGROUP GLBL MKTS HOLDNG INC 17330RAD7 :09/30/2022 04/01/2025 100.000 :0.000 5.5430 70.99 0.162650 0.167157 0.171790 60.19 15.46
CITIGROUP GLBL MKTS HOLDNG INC 17330RDD4 :08/24/2022 08/22/2026 100.000 :0.000 4.3330 59.76 0.125603 0.128324 0.131105 0.133945 0.136847 46.42 48.45
CITIGROUP GLBL MKTS HOLDNG INC 17330R3E3 :08/31/2022 08/31/2027 100.000 :0.000 4.5390 61.86 0.131871 0.134847 0.137925 0.141020 0.144256 48.74 50.98
CITIGROUP GLBL MKTS HOLDNG INC 17330R3J2 i09/30/2022 09/30/2027 100.000 :0.000 5.7960 74.31 0.170467 0.175407 0.180490 0.185721 0.191103 63.17 66.88
CITIGROUP GLBL MKTS HOLDNG INC 17330RD28 i09/30/2022 10/02/2024 100.000 i0.000 5.4560 69.86 0.159986 0.164350 4414
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CITIGROUP GLBL MKTS HOLDNG INC 17330RD51 :09/30/2022 09/30/2025 100.000 :0.000 5.6210 72.02 0.165039 0.169677 0.174446 0.179349 61.10 47.81
CITIGROUP GLBL MKTS HOLDNG INC 17330RD93 :08/25/2022 08/27/2024 100.000 :0.000 4.1060 56.45 0.118814 0.121253 28.48

CITIGROUP GLBL MKTS HOLDNG INC 17330R2X2 :09/30/2022 04/01/2025 100.000 :0.000 5.5430 70.99 0.162650 0.167157 0.171790 60.19 15.46
CITIGROUP GLBL MKTS HOLDNG INC 17330YH94 i11/17/2022 11/19/2024 100.000 :0.000 5.5240 63.13 0.162088 0.166564 52.35

CITIGROUP GLBL MKTS HOLDNG INC 17330R2G9 :09/30/2022 09/30/2027 100.000 :0.000 5.7960 74.31 0.170467 0.175407 0.180490 0.185721 0.191103 63.17 66.88
CITIGROUP GLBL MKTS HOLDNG INC 17330RC94 i09/30/2022 04/01/2025 100.000 :0.000 5.5430 70.99 0.162650 0.167157 0.171790 60.19 15.46
CITIGROUP GLBL MKTS HOLDNG INC 17330PGK9 i08/31/2022 08/31/2028 100.000 :0.000 4.5870 62.53 0.133328 0.136369 0.139514 0.142678 0.145987 49.30 51.58
CITIGROUP GLBL MKTS HOLDNG INC 17330PY45 :08/31/2022 03/03/2025 100.000 :0.000 4.3430 59.15 0.125981 0.128716 0.131511 46.50 8.15
CITIGROUP GLBL MKTS HOLDNG INC 17330PH69 :08/31/2022 08/31/2027 100.000 :0.000 4.5390 61.86 0.131871 0.134847 0.137925 0.141020 0.144256 48.74 50.98
CITIGROUP GLBL MKTS HOLDNG INC 17330PX95 :08/31/2022 03/03/2025 100.000 :0.000 4.3430 59.15 0.125981 0.128716 0.131511 46.50 8.15
CITIGROUP GLBL MKTS HOLDNG INC 17330RMF9 :09/30/2022 10/02/2025 100.000 :0.000 5.6210 72.02 0.165090 0.169730 0.174500 0.179405 61.11 48.17
CITIGROUP GLBL MKTS HOLDNG INC 17330PK81 :08/31/2022 08/29/2025 100.000 :0.000 4.4210 60.22 0.128279 0.131115 0.134013 0.136959 47.39 32.43
CITIGROUP GLBL MKTS HOLDNG INC 17330RPS8 :10/31/2022 10/30/2025 100.000 :0.000 5.9710 71.33 0.175913 0.181164 0.186573 0.192143 64.92 56.79
CITIGROUP GLBL MKTS HOLDNG INC 17330RP33 i10/31/2022 10/31/2029 100.000 :0.000 6.1260 73.22 0.180751 0.186287 0.191993 0.197874 0.203935 66.75 70.90
CITIGROUP GLBL MKTS HOLDNG INC 17330PZM4 i08/30/2022 03/02/2026 100.000 i0.000 4.4700 60.91 0.129811 0.132712 0.135679 0.138711 0.141811 47.95 50.12
CITIGROUP GLBL MKTS HOLDNG INC 17330RIN6 i11/03/2022 05/05/2025 100.000 :0.000 5.8450 69.28 0.172046 0.177074 0.182249 63.41 22.60
CITIGROUP GLBL MKTS HOLDNG INC 17330PUS6 :08/31/2022 08/31/2028 100.000 :0.000 4.5870 62.53 0.133328 0.136369 0.139514 0.142678 0.145987 49.30 51.58
CITIGROUP GLBL MKTS HOLDNG INC 17330YNF3 :11/17/2022 11/18/2027 100.000 :0.000 5.4850 62.68 0.160857 0.165268 0.169801 0.174457 0.179242 59.09 62.37
CITIGROUP GLBL MKTS HOLDNG INC 17330RLM5 :09/30/2022 10/02/2025 100.000 :0.000 5.6210 72.02 0.165090 0.169730 0.174500 0.179405 61.11 48.17
CITIGROUP GLBL MKTS HOLDNG INC 17330PWQ8 :08/31/2022 08/31/2027 100.000 :0.000 4.5390 61.86 0.131871 0.134847 0.137925 0.141020 0.144256 48.74 50.98
CITIGROUP GLBL MKTS HOLDNG INC 17330RM93 :11/03/2022 05/05/2025 100.000 :0.000 5.8450 69.28 0.172046 0.177074 0.182249 63.41 22.60
CITIGROUP GLBL MKTS HOLDNG INC 17330PVY2 i08/26/2022 08/28/2024 100.000 :0.000 4.2450 58.28 0.123004 0.125615 29.62

CITIGROUP GLBL MKTS HOLDNG INC 17330PWE5 i08/24/2022 08/22/2025 100.000 i0.000 4.2650 58.80 0.123550 0.126185 0.128876 0.131624 45 .64 30.27
CITIGROUP GLBL MKTS HOLDNG INC 17330PVK2 :08/31/2022 08/30/2029 100.000 :0.000 4.6480 63.38 0.135182 0.138306 0.141538 0.144791 0.148193 50.00 52.35
CITIGROUP GLBL MKTS HOLDNG INC 17330PEN5 :08/31/2022 03/03/2025 100.000 :0.000 4.3430 59.15 0.125981 0.128716 0.131511 46.50 8.15
CITIGROUP GLBL MKTS HOLDNGINC 17330RAB2 :08/25/2022 08/27/2025 100.000 :0.000 4.3330 59.63 0.125663 0.128386 0.131167 0.134009 46.41 31.47
CITIGROUP GLBL MKTS HOLDNGINC 17330YSU5 i11/09/2022 11/07/2024 100.000 :0.000 6.0290 70.45 0.177664 0.183019 55.33

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TEA2 i12/15/2023 12/15/2043 100.000 :VARIES 5.4300 2.40 0.148859 0.145362 0.141769 0.138079 0.134978 52.85 50.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HCC8 :04/03/2023 04/03/2028 100.000 :VARIES 4.8316 35.84 0.134528 0.134996 0.135238 0.135321 0.138331 49.39 52.96
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FTE1l i05/26/2022 05/27/2027 100.000 :0.000 4.3720 71.56 0.129600 0.132433 0.135328 0.138286 0.141309 47.36 49.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331C3Y1 i12/30/2022 06/17/2027 105.330 i0.031 5.3710 57.72 0.166344 0.170747 0.175270 0.179914 0.184684 60.68 64.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FTM3 :i06/02/2022 05/31/2024 100.000 :0.000 3.7150 59.93 0.109030 16.25

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330F2H3 :i05/04/2022 05/04/2026 100.000 :3.000 4.2300 70.89 0.121360 0.120374 0.122949 0.123350 0.124600 43.72 44.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PPJ2 :07/13/2022 07/11/2024 100.000 :0.000 4.3230 64.75 0.125301 0.128010 24.29

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291T3T3 :10/31/2023 11/02/2043 100.000 :VARIES 6.2785 5.71 0.172153 0.168489 0.164709 0.160811 0.156790 61.07 58.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HSQ0 :05/17/2023 05/18/2043 100.000 :VARIES 5.1000 31.29 0.137283 0.133678 0.129981 0.127933 0.126406 48.46 46.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CDBO :01/19/2023 01/23/2043 100.000 :VARIES 5.4466 49.97 0.142329 0.138640 0.134851 0.134851 0.130959 50.74 48.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FT43 i06/03/2022 06/05/2024 100.000 :0.000 3.7250 59.98 0.109385 16.85

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17290ACE8 i05/25/2022 05/25/2037 100.000 iVARIES 3.9200 60.46 0.100278 0.098444 0.098722 0.099052 0.099359 35.69 35.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FBT7 :i05/31/2022 05/29/2026 100.000 :0.000 4.2350 68.77 0.125257 0.127909 0.130618 0.133383 0.136208 45.74 47.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PPTO :07/13/2022 07/13/2027 100.000 :0.000 4.6460 69.70 0.135121 0.138260 0.141472 0.144758 0.148121 50.28 52.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17291QLF9 :09/19/2023 09/21/2043 100.000 :VARIES 5.5500 15.40 0.153309 0.149831 0.146256 0.142581 0.138803 53.86 51.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330REA9 :08/12/2022 08/14/2024 100.000 :0.000 4.2160 59.58 0.122129 0.124704 27.70

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330REB7 :08/16/2022 08/14/2025 100.000 :1.750 4.2800 59.66 0.122067 0.124657 0.125257 0.127928 44.84 28.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PPAl :07/29/2022 07/29/2042 100.000 :VARIES 4.8600 66.99 0.127023 0.123338 0.119562 0.115694 0.112433 43.93 41.24
CITIGROUP GLOBAL MARKETS HOLDINGS INC.j17330FSE2 i05/31/2022 05/28/2027 100.000 :0.000 4.2940 69.75 0.127097 0.129826 0.132613 0.135460 0.138369 46.43 48.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330REJO i08/10/2022 08/08/2024 100.000 i0.000 4.1270 58.53 0.119392 0.121856 26.35
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CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PPFO :07/12/2022 07/12/2027 100.000 :0.000 4.5870 68.93 0.133328 0.136386 0.139514 0.142714 0.145987 49.59 51.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FRM5 :06/03/2022 06/04/2027 100.000 :0.000 4.1570 67.10 0.122837 0.125390 0.127996 0.130657 0.133373 44.82 46.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HRL2 :07/01/2023 05/31/2027 100.000 :VARIES 4.6900 27.28 0.128519 0.128652 0.129229 0.129501 0.129730 46.31 46.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FRR4 :i05/24/2022 05/27/2025 100.000 :0.000 4.1570 68.21 0.122866 0.125419 0.128026 44.87 18.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330RDU6 :09/21/2022 09/22/2042 100.000 :VARIES 5.5100 67.91 0.142409 0.137707 0.136279 0.135301 0.134269 48.69 48.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FRTO i07/06/2022 01/03/2025 100.000 :0.000 4.5190 68.67 0.131216 0.134181 0.137213 48.84 0.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PP78 i08/03/2022 02/03/2025 100.000 i0.000 4.1180 59.24 0.119148 0.121601 0.124105 44.07 3.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FVF5 :i05/31/2022 05/28/2027 100.000 :0.000 4.1960 68.12 0.124018 0.126620 0.129277 0.131989 0.134758 45.29 47.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YLZ1 :11/30/2022 12/01/2042 100.000 :VARIES 5.4700 57.13 0.138215 0.132099 0.128457 0.128966 0.127790 48.38 46.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17331HVG8 :04/28/2023 04/28/2043 100.000 :VARIES 4.9700 33.17 0.133672 0.130069 0.126376 0.123274 0.122165 47.02 44.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YMAS :i10/31/2022 10/31/2037 100.000 :VARIES 6.1500 60.54 0.165527 0.163699 0.163056 0.166798 0.168755 59.26 59.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CXAO0 :03/16/2023 03/16/2043 100.000 :VARIES 5.0900 39.75 0.137006 0.135214 0.129703 0.125910 0.122021 47.91 45.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PBMO :06/23/2022 06/23/2025 100.000 :0.000 4.6850 73.05 0.139500 0.142768 0.146112 50.86 25.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FV40 i05/16/2022 04/17/2028 100.000 :0.000 4._4600 74.41 0.131898 0.134839 0.137846 0.140920 0.144063 48.45 50.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FE49 i06/01/2022 05/29/2026 100.000 i0.000 4.0980 66.37 0.120948 0.123426 0.125955 0.128536 0.131170 4415 45.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CWE3 :i03/15/2023 03/15/2028 100.000 iVARIES 5.0500 39.80 0.138994 0.137937 0.136854 0.136191 0.136859 49.66 49.12
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330R6S9 :i08/24/2022 08/14/2025 100.000 :1.000 4.2800 59.78 0.122961 0.125569 0.127084 0.129789 45.29 28.95
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PRSO :08/01/2022 07/30/2026 100.000 :3.000 4.4300 63.41 0.124906 0.127672 0.126811 0.128900 0.128783 45.75 46.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FV73 :05/26/2022 11/29/2024 100.000 :0.000 4.0980 66.97 0.121016 0.123496 40.14

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HE51 :03/31/2023 03/31/2043 100.000 :VARIES 5.2200 38.68 0.140623 0.137019 0.133322 0.129527 0.125632 49.32 46.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FUZ2 :05/17/2022 05/15/2025 100.000 :0.000 4.1670 69.24 0.123109 0.125674 0.128292 45.02 17.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17290AA67 :i02/24/2023 02/24/2026 100.000 iVARIES 4.4940 38.02 0.123641 0.122945 0.123228 0.123726 0.124328 44.09 44 .59
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PS91 i07/06/2022 07/06/2027 100.000 i0.000 4.8320 73.54 0.140786 0.144188 0.147671 0.151239 0.154893 52.50 55.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PAY5 :i06/21/2022 06/21/2027 100.000 :0.000 5.0850 79.75 0.152300 0.156172 0.160143 0.164215 0.168390 55.60 58.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LMM4 :03/19/2024 03/21/2044 100.000 :VARIES 5.2400 0.143856 0.140344 0.136741 0.133043 40.00 49.15
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FUA7 :05/18/2022 05/18/2032 100.000 :VARIES 3.3800 52.75 0.086333 0.084667 0.085222 0.085691 0.086201 30.70 30.80
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291QL77 :08/31/2023 08/31/2043 100.000 :VARIES 5.4900 18.70 0.151641 0.148154 0.144571 0.140890 0.137107 53.10 50.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PRA9 :07/14/2022 07/15/2027 100.000 :0.000 4.7140 70.61 0.137207 0.140441 0.143752 0.147140 0.150608 51.06 53.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PRE1 :07/29/2022 07/30/2027 100.000 :0.000 4._4500 64.63 0.129189 0.132063 0.135001 0.138005 0.141076 47.90 50.06
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CF77 i02/16/2023 02/17/2043 100.000 iVARIES 5.0600 43.40 0.135152 0.130707 0.126149 0.122464 0.121675 46.64 44.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PAD1 i06/09/2022 06/11/2025 100.000 :0.000 4.0780 65.07 0.120376 0.122831 0.125335 43.88 20.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FUL3 :i07/06/2022 07/06/2027 100.000 :0.000 4.8320 73.54 0.140786 0.144188 0.147671 0.151239 0.154893 52.50 55.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291QKTO :09/29/2023 09/29/2043 100.000 :VARIES 5.7600 14.72 0.159062 0.155256 0.151339 0.147309 0.143162 55.87 53.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330RXQ3 :10/19/2022 10/19/2037 100.000 :VARIES 7.0000 76.76 0.161170 0.161853 0.162559 0.163291 0.164048 58.24 58.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FU25 :06/07/2022 06/05/2025 100.000 :0.000 4.0690 65.17 0.120041 0.122483 0.124975 43.78 19.25
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331UZWO :07/02/2024 07/02/2029 100.000 :0.400 5.0700 0.140722 0.144006 0.147372 25.19 52.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PQS1 :08/03/2022 02/03/2025 100.000 :0.000 4.1180 59.24 0.119148 0.121601 0.124105 44.07 3.97
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PQR3 i07/29/2022 07/31/2029 100.000 :0.000 4.6260 67.24 0.134530 0.137642 0.140826 0.144083 0.147416 49.94 52.28
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RNDO i07/31/2023 07/29/2027 100.000 i2.750 5.1930 21.78 0.144251 0.147972 0.147872 0.152533 0.150839 53.15 54.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HCV7 :i04/20/2023 04/20/2043 100.000 iVARIES 5.0200 34.60 0.135061 0.131456 0.127760 0.123971 0.120087 47.46 4477
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FTZ4 :i06/30/2022 07/02/2026 100.000 :0.000 4.6460 71.46 0.135156 0.138296 0.141508 0.144796 0.148159 50.36 52.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PLR8 :07/28/2022 07/28/2032 100.000 :VARIES 3.2800 45 .56 0.086823 0.085059 0.083778 0.083935 0.084047 30.46 30.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PM63 :08/03/2022 08/01/2024 100.000 :0.000 4.0980 58.95 0.118520 0.120948 25.33

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PM89 :07/13/2022 07/11/2025 100.000 :0.000 4.4500 66.70 0.129142 0.132015 0.134953 0.137955 48.00 26.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PLV9 :08/03/2022 08/03/2027 100.000 :0.000 4.3040 61.97 0.124757 0.127441 0.130184 0.132985 0.135847 46.20 48.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LS48 i04/03/2024 04/03/2029 100.000 :0.150 5.0200 0.142456 0.140344 0.147661 0.150361 37.63 52.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RCC4 i06/30/2023 06/30/2043 100.000 iVARIES 5.1800 25.73 0.138674 0.135069 0.131371 0.127577 0.123684 49.27 46.60
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CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YWT3 :12/16/2022 12/16/2042 100.000 :VARIES 5.3756 54.08 0.136526 0.131049 0.126566 0.125416 0.124268 48.00 45.32
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330N641 :08/03/2022 05/07/2026 100.000 :0.000 4.2450 61.17 0.124338 0.126978 0.129673 0.132425 0.135236 45.52 47.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17290A6V7 :i05/27/2022 05/27/2027 100.000 :VARIES 3.5200 58.00 0.095115 0.095229 0.095419 0.095671 0.096034 34.26 37.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CQUA :02/28/2023 02/27/2043 100.000 :iVARIES 5.3000 43.87 0.141224 0.136284 0.131213 0.126007 0.124276 48.71 45.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PMCO :08/03/2022 08/01/2024 100.000 :0.000 4.0980 58.95 0.118520 0.120948 25.33

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17290AGD6 i11/15/2022 11/15/2029 100.000 iVARIES 5.5500 60.44 0.144361 0.144349 0.144727 0.145337 0.146095 51.67 52.41
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PLK3 i07/06/2022 07/06/2027 100.000 iVARIES 3.1600 45.94 0.085431 0.085637 0.085795 0.085858 0.086089 30.80 30.78
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PM22 :i06/22/2022 06/20/2025 100.000 :0.000 4.7240 73.82 0.140706 0.144029 0.147431 51.33 24.92
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FNUl :05/25/2022 05/26/2026 100.000 :0.000 4.3230 70.86 0.128055 0.130823 0.133650 0.136539 0.139490 46.79 48.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FNX5 :06/01/2022 05/30/2025 100.000 :0.000 4.0100 64.91 0.118211 0.120581 0.122999 43.13 18.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PKX6 :07/06/2022 07/03/2025 100.000 :0.000 4.6360 70.49 0.134766 0.137890 0.141086 0.144357 50.20 26.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YET3 i11/17/2022 11/17/2042 100.000 :VARIES 5.0700 61.14 0.140964 0.133071 0.126747 0.125679 0.124602 48.63 45.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TJB5 :12/07/2023 12/07/2028 100.000 :VARIES 4._7700 3.09 0.134085 0.134401 0.134893 0.135157 0.135258 48.34 48.62
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PLA5 :08/03/2022 08/01/2025 100.000 :0.000 4.1570 59.81 0.120295 0.122795 0.125348 0.127953 44 .51 26.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YDY3 i11/22/2022 11/22/2027 100.000 i2.500 5.3300 59.79 0.152322 0.156380 0.156823 0.159233 0.163361 55.89 57.40
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YZ60 i12/30/2022 12/30/2042 100.000 iVARIES 5.4361 53.20 0.142041 0.138351 0.134561 0.129557 0.127409 50.46 47.73
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RRC8 :07/31/2023 07/31/2043 100.000 :VARIES 5.1100 21.18 0.141032 0.137338 0.133548 0.129661 0.125841 48.99 46.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330RTM7 :10/20/2022 10/22/2026 100.000 :3.800 5.9600 72.35 0.169308 0.174411 0.173317 0.178483 0.177511 62.32 63.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PNH8 :07/12/2022 07/10/2025 100.000 :0.000 4.3820 65.78 0.127084 0.129869 0.132714 0.135622 47.21 25.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PNL9 :07/06/2022 07/06/2027 100.000 :0.000 4.8320 73.54 0.140786 0.144188 0.147671 0.151239 0.154893 52.50 55.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HR24 :05/11/2023 05/11/2035 100.000 :VARIES 4.9400 31.30 0.133706 0.130816 0.127853 0.125454 0.124923 47.32 45.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PNN5 :08/02/2022 02/02/2026 100.000 :0.000 4.3130 62.22 0.125028 0.127725 0.130479 0.133293 0.136167 46.31 48.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FQR5 i06/30/2022 06/30/2028 100.000 :0.000 4.8410 74.53 0.144475 0.147972 0.151554 0.155222 0.158979 52.65 55.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FQY0 :i05/25/2022 05/25/2027 100.000 :0.000 4.4210 72.51 0.131131 0.134029 0.136992 0.140020 0.143115 47.94 50.08
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330RCC7 :08/31/2022 08/29/2042 100.000 :VARIES 4.9600 63.67 0.126638 0.126352 0.125876 0.124304 0.123117 45.46 44.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FQD6 :05/20/2022 05/22/2025 100.000 :0.000 4.1470 68.53 0.122538 0.125079 0.127672 4477 18.00
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YXY1 :12/23/2022 12/24/2026 100.000 :3.500 5.1630 53.18 0.145961 0.149687 0.148573 0.154061 0.149644 53.38 54.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PNE5 :07/21/2022 07/23/2025 100.000 :0.000 4.5680 67.45 0.132785 0.135818 0.138920 0.142093 49.32 28.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PMF3 :06/24/2022 06/24/2027 100.000 :VARIES 3.2400 47.65 0.087333 0.087667 0.087778 0.088041 0.088352 31.50 31.39
CITIGROUP GLOBAL MARKETS HOLDINGS INC.{17291TGU6 i11/17/2023 11/17/2043 100.000 iVARIES 5.6800 6.94 0.156926 0.153469 0.149914 0.146257 0.142495 55.56 52.99
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TH92 i11/22/2023 11/22/2028 100.000 i7.750 5.3950 5.69 0.149272 0.148872 0.149594 0.150289 0.150734 49.17 54.03
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FPQ8 :i05/26/2022 05/26/2037 100.000 iVARIES 4.7900 74.01 0.123167 0.120778 0.120278 0.119813 0.119813 43.79 43.19
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FPS4 :05/18/2022 05/18/2027 100.000 :0.000 4.2550 70.61 0.125900 0.128578 0.131314 0.134108 0.136961 46.04 48.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FPU9 :06/01/2022 12/02/2024 100.000 :0.000 3.8820 62.79 0.114247 0.116465 38.21

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PHM4 :08/03/2022 08/03/2027 100.000 :0.000 4.3040 61.97 0.124757 0.127441 0.130184 0.132985 0.135847 46.20 48.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PHN2 :07/21/2022 07/23/2025 100.000 :0.000 4.5680 67.45 0.132785 0.135818 0.138920 0.142093 49.32 28.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PHP7 :07/21/2022 07/23/2025 100.000 :0.000 4.5680 67.45 0.132785 0.135818 0.138920 0.142093 49.32 28.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PHS1 i07/15/2022 07/15/2027 100.000 :0.000 4.6660 69.74 0.135729 0.138896 0.142136 0.145452 0.148846 50.50 52.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FKY6 i05/31/2022 12/01/2025 100.000 i0.000 4.1270 66.97 0.121897 0.124412 0.126979 0.129600 4449 42.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291QDF8 i10/19/2023 10/16/2043 100.000 iVARIES 6.0552 12.02 0.166112 0.162731 0.159248 0.155659 0.151962 58.70 56.16
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PHX0 :07/29/2022 07/31/2028 100.000 :0.000 4.5870 66.66 0.133345 0.136404 0.139532 0.142732 0.146006 49.49 51.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330N138 :06/15/2022 06/15/2026 100.000 :0.000 4.4020 69.58 0.130531 0.133404 0.136340 0.139341 0.142408 47.60 49.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330N153 :06/15/2022 06/13/2025 100.000 :0.000 4.2450 67.05 0.125557 0.128221 0.130943 45.78 21.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291L4N2 :01/23/2024 02/21/2025 100.000 :5.140 5.0600 0.140611 0.144167 0.147857 47.94 7.46
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YRX0 :11/18/2022 11/18/2042 100.000 :VARIES 5.7800 63.20 0.152046 0.150237 0.145134 0.143235 0.141309 53.76 51.74
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FKF7 i06/14/2022 07/10/2025 100.000 :0.000 4.3430 68.78 0.126330 0.129073 0.131876 0.134740 46.92 25.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PHG7 i08/10/2022 02/10/2028 100.000 i0.000 4.3720 62.08 0.126812 0.129584 0.132417 0.135311 0.138269 46.94 49.02
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CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RX49 :08/16/2023 08/17/2043 100.000 :VARIES 5.4200 20.09 0.149637 0.145913 0.142088 0.138159 0.134123 52.19 49.38
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PHH5 :08/03/2022 08/03/2026 100.000 :0.000 4.2160 60.68 0.122101 0.124674 0.127303 0.129986 0.132726 45.19 47.11
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331UPP6 :06/03/2024 06/01/2029 100.000 :0.800 5.2300 0.147756 0.148083 0.155033 0.153650 26.60 54.56
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PXK0O :08/08/2022 08/06/2027 100.000 :0.000 4.4210 63.05 0.128264 0.131099 0.133997 0.136959 0.139987 47.52 49.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P6K0O :06/07/2022 06/07/2029 100.000 :1.000 4._4900 71.55 0.131306 0.134483 0.135239 0.140083 0.140117 48.08 49.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC.{17330FJR3 i05/31/2022 05/31/2029 100.000 :0.000 4.4210 71.86 0.131131 0.134029 0.136992 0.140020 0.143115 47.91 50.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330RMX0 i10/19/2022 10/20/2042 100.000 iVARIES 6.4600 73.74 0.160786 0.152495 0.145780 0.144443 0.143063 55.20 52.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LFWO :i03/04/2024 03/05/2029 100.000 :0.200 5.1500 0.143961 0.148361 0.148739 0.157528 43.08 54.34
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PGP8 :06/29/2022 06/29/2027 100.000 :0.000 4.7630 73.44 0.141985 0.145366 0.148828 0.152373 0.156001 51.74 54.23
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PXW4 :08/09/2022 08/09/2027 100.000 :0.000 4.4410 63.21 0.128900 0.131763 0.134688 0.137679 0.140736 47.74 49.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PGX1 :07/14/2022 07/15/2027 100.000 :2.000 4.7100 70.18 0.134624 0.137762 0.137639 0.142439 0.141600 49.66 51.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PG94 :i06/22/2022 07/22/2027 100.000 :0.000 5.0170 78.57 0.147053 0.150742 0.154523 0.158399 0.162373 54.79 57.57
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PG86 :06/24/2022 06/26/2024 100.000 :0.000 4._4500 69.17 0.132080 23.11

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RYD8 :08/31/2023 09/02/2027 100.000 i3.000 5.4460 18.31 0.151280 0.155442 0.155162 0.160250 0.158306 55.83 57.10
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LX34 i03/14/2024 03/15/2027 100.000 i1.000 4.1000 0.125861 0.127172 0.129206 0.131283 34.05 46.52
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P5W5 :i06/16/2022 06/16/2037 100.000 iVARIES 5.3500 80.10 0.139414 0.139038 0.138402 0.137755 0.137113 50.11 49.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LFL4 :01/31/2024 02/03/2027 100.000 :1.000 4.9200 0.138783 0.139211 0.141950 0.144767 45.42 51.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PXA2 :08/11/2022 08/13/2025 100.000 :0.000 4.4020 62.39 0.127751 0.130563 0.133436 0.136373 47.28 30.15
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YQZ6 :12/19/2022 12/19/2025 100.000 :VARIES 5.2845 53.51 0.142673 0.145248 0.146059 0.146067 51.83 50.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FJG7 :i05/31/2022 05/30/2025 100.000 :0.000 4.0780 66.16 0.120349 0.122803 0.125307 43.92 18.67
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P6C8 :06/13/2022 06/11/2027 100.000 :0.000 4.4110 69.99 0.130784 0.133668 0.136616 0.139629 0.142709 47.72 49.85
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RXV9 i07/28/2023 07/28/2027 100.000 iVARIES 5.3800 9.27 0.150449 0.154293 0.156156 0.155211 0.152419 55.45 55.50
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P6F1 i06/08/2022 06/08/2027 100.000 i0.000 4.3330 69.37 0.128355 0.131135 0.133977 0.136879 0.139845 46.84 48.89
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FJJ1 :06/01/2022 06/01/2027 100.000 :0.000 4.1960 67.99 0.124047 0.126649 0.129306 0.132019 0.134789 45.28 47.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291REJ7 :06/30/2023 07/01/2027 100.000 :2.750 5.0370 25.19 0.143440 0.143244 0.146856 0.146856 0.146706 26.11 52.22
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FN64 :06/01/2022 05/30/2025 100.000 :0.000 4.0100 64.91 0.118211 0.120581 0.122999 43.13 18.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PJP5 :08/02/2022 08/02/2027 100.000 :VARIES 3.3100 45.69 0.089719 0.090014 0.090199 0.090327 0.090504 32.41 32.54
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291R4C3 :i06/16/2023 06/16/2043 100.000 :VARIES 5.2300 28.10 0.140442 0.136462 0.132377 0.128184 0.124747 49.72 46.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PJX8 :08/03/2022 08/03/2027 100.000 :0.000 4.3040 61.97 0.124757 0.127441 0.130184 0.132985 0.135847 46.20 48.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YUVO i01/13/2023 01/13/2028 102.500 :0.063 5.3230 53.56 0.160428 0.164539 0.168761 0.168761 0.173094 58.49 61.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YV98 i12/16/2022 12/16/2042 100.000 iVARIES 5.3756 54.58 0.140370 0.136677 0.133561 0.132409 0.131277 49.76 47.84
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FMB4 i05/18/2022 06/16/2028 100.000 :0.000 4.5780 76.11 0.136585 0.139712 0.142910 0.146181 0.149527 49.83 52.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PJA8 :08/03/2022 08/01/2025 100.000 :0.000 4.1570 59.81 0.120295 0.122795 0.125348 0.127953 44 .51 26.79
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YTZ3 :11/30/2022 12/01/2042 100.000 :VARIES 5.4700 57.89 0.143450 0.139764 0.135978 0.132088 0.128091 50.76 48.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FMDO :06/03/2022 06/05/2024 100.000 :0.000 3.7250 59.98 0.109385 16.85

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330Y2Z2 i10/31/2022 10/31/2042 100.000 :VARIES 6.3100 70.97 0.160923 0.154587 0.148049 0.141305 0.135842 56.03 51.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PJC4 :06/27/2022 06/25/2027 100.000 :0.000 4._9590 76.84 0.148213 0.151888 0.155654 0.159513 0.163468 54.06 56.78
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FLQ2 i05/19/2022 05/20/2027 100.000 :0.000 4.3620 72.29 0.129284 0.132104 0.134985 0.137929 0.140937 47.28 49.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FLRO i06/03/2022 06/04/2027 100.000 i0.000 4.1570 67.10 0.122837 0.125390 0.127996 0.130657 0.133373 44.82 46.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FM57 :i05/18/2022 05/18/2027 100.000 :0.000 4._2550 70.61 0.125900 0.128578 0.131314 0.134108 0.136961 46.04 48.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YCMO :11/17/2022 11/17/2042 100.000 :VARIES 5.0700 62.29 0.148254 0.143750 0.139118 0.134352 0.129451 52.16 48.80
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FM73 :05/25/2022 05/24/2029 100.000 :0.000 4.5780 75.16 0.136084 0.139199 0.142385 0.145644 0.148978 49.78 52.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PJ34 :07/29/2022 07/29/2027 100.000 :0.000 4.5480 66.08 0.132144 0.135149 0.138223 0.141366 0.144580 49.04 51.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331HLT1 :04/13/2023 04/15/2027 100.000 :3.300 4.6260 33.25 0.131506 0.130306 0.133322 0.132161 0.135222 47.40 47.93
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330N310 :08/03/2022 08/03/2029 100.000 :0.000 4.3820 63.11 0.127115 0.129900 0.132746 0.135654 0.138626 47.10 49.18
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YTV2 i11/17/2022 11/17/2042 100.000 iVARIES 5.7100 59.71 0.134724 0.134239 0.133530 0.132164 0.130772 48.37 47.70
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PZB8 i08/05/2022 08/07/2024 100.000 :0.000 4.0780 58.42 0.117971 0.120376 25.91
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CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PZD4 :08/05/2022 08/07/2025 100.000 :0.000 4.1370 59.28 0.119747 0.122224 0.124753 0.127333 44.28 27.41
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17291TLA4 :12/27/2023 12/27/2028 100.000 :0.800 4.8800 0.14 0.141056 0.144667 0.148333 0.152111 0.155944 51.44 54.09
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CMW4 :02/27/2023 02/27/2030 100.000 :VARIES 5.4650 49.38 0.150333 0.149119 0.147873 0.147023 0.147457 53.68 53.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PZK8 :i08/03/2022 08/03/2027 100.000 :0.000 4.3040 61.97 0.124757 0.127441 0.130184 0.132985 0.135847 46.20 48.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330F6D8 :05/31/2022 05/31/2028 100.000 :0.000 4.3620 70.87 0.129269 0.132088 0.134969 0.137913 0.140921 47.22 49.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P3F4 :06/28/2022 06/27/2024 100.000 :0.000 4.4210 68.19 0.131115 23.08

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FXN6 i05/31/2022 11/29/2024 100.000 i0.000 3.9710 64.38 0.116995 0.119317 38.79

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P3G2 :i06/23/2022 06/23/2025 100.000 :0.000 4.6850 73.05 0.139500 0.142768 0.146112 50.86 25.13
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P3N7 :06/10/2022 06/10/2027 100.000 :0.000 4.4700 71.35 0.132680 0.135645 0.138677 0.141776 0.144945 48.42 50.61
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PDQ9 :07/29/2022 01/31/2024 100.000 :0.000 4.1470 60.14 0.120035 3.48

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TQSO :02/02/2024 02/02/2029 100.000 :0.800 4.9200 0.139678 0.139517 0.142400 0.145356 45.23 51.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330RJV8 :i09/30/2022 09/30/2042 100.000 :VARIES 5.8700 69.81 0.145201 0.137209 0.130973 0.130583 0.130155 49.37 47.01
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FXV8 :06/01/2022 05/30/2025 100.000 :0.000 4.0100 64.91 0.118211 0.120581 0.122999 43.13 18.33
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PTU3 i06/23/2022 06/23/2027 100.000 :0.000 4.9100 76.65 0.146683 0.150284 0.153973 0.157753 0.161626 53.51 56.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PCT4 i08/03/2022 08/03/2027 100.000 i0.000 4.3040 61.97 0.124757 0.127441 0.130184 0.132985 0.135847 46.20 48.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330F5U1 i06/17/2022 06/17/2027 100.000 :0.125 5.0200 79.18 0.149838 0.153494 0.157261 0.153494 0.157261 54.86 57.42
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PTT6 :07/29/2022 07/29/2027 100.000 :0.000 4.5480 66.08 0.132144 0.135149 0.138223 0.141366 0.144580 49.04 51.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330F5Z0 :06/01/2022 06/01/2027 100.000 :0.000 4.1960 67.99 0.124047 0.126649 0.129306 0.132019 0.134789 45.28 47.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FXB2 :06/30/2022 07/01/2027 100.000 :0.000 4.7830 73.61 0.142642 0.142642 0.149546 0.149546 0.156784 51.96 54.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330YNW6 :11/28/2022 11/29/2027 100.000 :VARIES 5.4200 58.32 0.148567 0.149199 0.145929 0.148502 0.148816 53.51 53.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291QY81 :10/31/2023 10/29/2027 100.000 :3.250 5.9220 9.87 0.164500 0.169371 0.169040 0.174045 0.173852 60.37 62.04
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PDA4 :i06/30/2022 06/30/2027 100.000 :0.000 4.8610 74.85 0.145115 0.148642 0.152254 0.155955 0.159745 52.88 55.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FXE6 i05/23/2022 05/21/2027 100.000 i0.000 4.4700 73.61 0.132647 0.135612 0.138643 0.141742 0.144909 48.53 50.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331C6Q5 :i01/09/2023 01/07/2027 100.000 :3.500 5.3390 52.89 0.151140 0.155126 0.154124 0.152411 0.159072 55.11 56.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PCB3 :i06/30/2022 06/30/2027 100.000 :0.000 4.8610 74.85 0.145115 0.148642 0.152254 0.155955 0.159745 52.88 55.49
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PCE7 :07/20/2022 07/20/2027 100.000 :VARIES 3.1700 4490 0.085647 0.085803 0.086008 0.086196 0.086427 30.91 30.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17290AA34 :i12/07/2022 12/07/2029 100.000 :VARIES 5.0000 52.35 0.134235 0.132451 0.131211 0.131793 0.132479 48.00 47.76
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FFH9 :05/31/2022 05/31/2028 100.000 :0.000 4.3620 70.87 0.129269 0.132088 0.134969 0.137913 0.140921 47.22 49.30
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331H5G7 :03/22/2023 03/22/2028 100.000 :0.250 5.2940 43.50 0.159339 0.163400 0.167569 0.171848 0.176243 59.07 61.94
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330F5H0 i05/31/2022 05/28/2027 100.000 :0.000 4.2940 69.75 0.127097 0.129826 0.132613 0.135460 0.138369 46.43 48.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FWM9 i05/27/2022 05/27/2037 100.000 iVARIES 2.8400 42.98 0.069389 0.067222 0.067167 0.067006 0.066795 24.14 24.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TB80 i11/30/2023 11/30/2043 100.000 iVARIES 5.5600 5.10 0.153587 0.150111 0.146537 0.142863 0.139696 54.43 51.85
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FX48 :i05/25/2022 05/23/2024 100.000 :0.000 4.0290 65.94 0.118791 16.87

CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PCN7 :06/23/2022 06/21/2024 100.000 :0.000 4._4500 69.31 0.132015 22.44

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LK95 :02/29/2024 02/29/2044 100.000 :VARIES 5.3400 0.146357 0.142852 0.139253 0.135557 43.97 49.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PSP5 :07/06/2022 07/03/2025 100.000 :0.000 4.6360 70.49 0.134766 0.137890 0.141086 0.144357 50.20 26.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PC31 :06/24/2022 06/25/2026 100.000 :0.000 4.7630 74.15 0.142003 0.145385 0.148848 0.152392 0.156022 51.77 54.27
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FW72 i05/19/2022 05/20/2027 100.000 :0.000 4.3620 72.29 0.129284 0.132104 0.134985 0.137929 0.140937 47.28 49.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PSU4 i07/21/2022 07/21/2042 100.000 iVARIES 5.1800 70.29 0.128742 0.127882 0.126876 0.124049 0.122654 45.90 44 .97
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PT66 :i06/27/2022 06/26/2025 100.000 :0.000 4.7340 73.27 0.141042 0.144381 0.147798 51.41 25.86
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PC49 :07/01/2022 07/01/2027 100.000 :0.000 4.8610 74.70 0.145115 0.145115 0.152254 0.152254 0.159745 52.88 55.48
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330PC56 :06/23/2022 06/23/2026 100.000 :0.000 4.7930 74.78 0.142942 0.146368 0.149875 0.153467 0.157145 52.13 54.66
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FVX6 :05/17/2022 05/17/2032 100.000 :VARIES 2.7400 42.77 0.071722 0.071944 0.072167 0.072429 0.072660 25.89 26.05
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PSV2 :08/03/2022 08/03/2027 100.000 :0.000 4.3040 61.97 0.124757 0.127441 0.130184 0.132985 0.135847 46.20 48.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PBX6 :06/17/2022 06/17/2042 100.000 :VARIES 5.2600 75.98 0.125722 0.125444 0.124500 0.123576 0.122602 45.19 44.63
CITIGROUP GLOBAL MARKETS HOLDINGS INC.j17330PC98 :06/03/2022 06/05/2025 100.000 :0.000 3.9610 63.87 0.116721 0.119033 0.121390 42 .56 18.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PC80 i06/15/2022 06/13/2025 100.000 i0.000 4.2450 67.05 0.125557 0.128221 0.130943 45.78 21.21
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CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CGM3 :01/25/2023 01/25/2027 100.000 :3.300 4.7830 45.14 0.134906 0.138134 0.137033 0.137794 0.138772 49.10 49.87
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FWA5 :05/24/2022 05/22/2025 100.000 :0.000 4.3040 70.68 0.127412 0.130153 0.132954 46.58 18.75
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P5H8 :06/09/2022 06/10/2027 100.000 :0.000 4.3530 69.56 0.129000 0.131808 0.134677 0.137608 0.140603 47.06 49.14
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FZQ7 :06/03/2022 12/04/2028 100.000 :0.000 4.3040 69.53 0.127456 0.130199 0.133001 0.135863 0.138787 46.53 48.55
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CKCO :01/19/2023 01/23/2043 100.000 :VARIES 5.4466 49.97 0.142329 0.138640 0.135462 0.135462 0.134044 50.74 48.60
CITIGROUP GLOBAL MARKETS HOLDINGS INC.j17330PWS4 :i08/08/2022 08/08/2024 100.000 :0.000 4.2160 60.06 0.122101 0.124674 26.96

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PX61 i08/05/2022 08/07/2028 100.000 :0.000 4.2940 61.58 0.124484 0.127157 0.129887 0.132676 0.135524 46.07 48.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291QWEO i10/20/2023 10/20/2038 100.000 iVARIES 4.4137 8.54 0.121934 0.114770 0.105043 0.103998 0.105185 39.95 37.60
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PWT2 :07/29/2022 07/29/2027 100.000 :0.000 4.5480 66.08 0.132144 0.135149 0.138223 0.141366 0.144580 49.04 51.29
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17291QWG5 :10/18/2023 01/17/2025 100.000 :6.000 5.8747 11.75 0.163187 0.167980 0.170993 60.17 2.91
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PWV7 :08/18/2022 08/18/2042 100.000 :VARIES 4.8100 63.63 0.125089 0.121411 0.118311 0.117158 0.115966 43.44 42.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FZZ7 :07/06/2022 07/06/2027 100.000 :0.000 4.8320 73.54 0.140786 0.144188 0.147671 0.151239 0.154893 52.50 55.07
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FZF1 :06/03/2022 06/05/2025 100.000 :0.000 3.9610 63.87 0.116721 0.119033 0.121390 42 .56 18.69
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330RLFO :09/20/2022 09/20/2032 100.000 iVARIES 4.9200 20.26 0.042550 0.041308 0.040204 0.039547 0.038902 14.87 13.77
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FZE4 i05/18/2022 05/18/2027 100.000 i0.000 4.2550 70.61 0.125900 0.128578 0.131314 0.134108 0.136961 46.04 48.02
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P5C9 :i06/10/2022 06/12/2024 100.000 :0.000 3.9020 62.09 0.114882 18.50

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PVGl :07/21/2022 07/22/2027 100.000 :0.000 4.6950 69.36 0.136629 0.139836 0.143119 0.146479 0.149917 50.80 53.21
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330P4C0O :06/17/2022 06/12/2024 100.000 :0.000 4._0000 62.87 0.117848 18.97

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FYN5 :05/17/2022 05/17/2029 100.000 :0.000 4.6170 76.91 0.137339 0.140509 0.143753 0.147071 0.150466 50.29 52.64
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TQ84 :01/31/2024 01/29/2044 100.000 :VARIES 5.2000 0.142744 0.139231 0.135626 0.132533 46.88 48.44
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P4Gl :06/21/2022 10/18/2024 100.000 :0.000 9.9190 160.04 0.313320 0.328859 92.72

CITIGROUP GLOBAL MARKETS HOLDINGS INC.j17330PVM8 i06/23/2022 06/23/2027 100.000 :0.000 4.9100 76.65 0.146683 0.150284 0.153973 0.157753 0.161626 53.51 56.17
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RJL7 i07/19/2023 07/20/2043 100.000 iVARIES 5.2000 23.03 0.142828 0.136281 0.131156 0.130726 0.130122 48.33 46.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FYQ8 :i05/25/2022 05/23/2025 100.000 :0.000 4.2450 69.56 0.125557 0.128221 0.130943 45.88 18.59
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17331CJDO :01/31/2023 01/30/2043 100.000 :VARIES 5.0900 45.67 0.133401 0.129703 0.126561 0.126561 0.125308 47.58 45.45
CITIGROUP GLOBAL MARKETS HOLDINGS INC.:17330FZ87 :06/01/2022 06/01/2027 100.000 :0.000 4.1960 67.99 0.124047 0.126649 0.129306 0.132019 0.134789 45.28 47.20
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PW62 :08/10/2022 08/10/2027 100.000 :0.000 4.3430 61.66 0.125935 0.128670 0.131464 0.134319 0.137235 46.61 48.65
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P4Q9 :06/21/2022 06/21/2027 100.000 :0.000 5.0850 79.75 0.152300 0.156172 0.160143 0.164215 0.168390 55.60 58.47
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PDS5 :06/30/2022 01/02/2026 100.000 :0.000 4.6170 71.01 0.134274 0.137374 0.140545 0.143790 0.147109 50.02 52.36
CITIGROUP GLOBAL MARKETS HOLDINGS INC.j17330PDT3 i07/21/2022 07/21/2037 100.000 iVARIES 5.1700 72.23 0.135153 0.132181 0.131343 0.130534 0.129743 47.50 46.88
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330PE39 i06/30/2022 06/30/2042 100.000 iVARIES 5.1900 74.53 0.127493 0.123192 0.122013 0.120838 0.119738 45.12 43.71
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330FY96 :i06/01/2022 05/29/2026 100.000 :0.000 4.0980 66.37 0.120948 0.123426 0.125955 0.128536 0.131170 4415 45.98
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P3W7 :06/16/2022 06/16/2037 100.000 :VARIES 2.9400 42.15 0.072283 0.072549 0.072819 0.073371 0.073653 26.17 26.37
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291RJC7 :07/19/2023 07/20/2043 100.000 :VARIES 5.2000 23.13 0.140066 0.136462 0.132764 0.132764 0.128969 49.91 47.26
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291LHJ7 :02/09/2024 02/10/2025 100.000 :5.080 5.0200 0.139333 0.142833 0.150000 45.22 5.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17330P3Z0 :06/10/2022 06/12/2024 100.000 :0.000 3.9020 62.09 0.114882 18.50

CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291TPE2 :01/22/2024 01/22/2029 100.000 :8.000 5.1300 0.140262 0.138877 0.138206 0.137945 47.20 49.72
CITIGROUP GLOBAL MARKETS HOLDINGS INC.i17291QG65 :i09/29/2023 09/03/2027 100.000 i3.100 5.6110 14.34 0.155861 0.160236 0.159950 0.164433 0.164217 57.27 58.77
CITIGROUP GLOBAL MKT HLD INC 17331CUN5 i04/05/2023 04/05/2028 100.000 i0.000 4.8410 36.05 0.137727 0.141061 0.144475 0.147972 0.151554 50.76 53.25
CITIGROUP GLOBAL MKT HLD INC 17331CDP9 :02/28/2023 02/28/2028 100.000 :0.000 5.2510 44 .67 0.149691 0.153621 0.157654 0.161793 0.166041 55.58 58.53
CITIGROUP GLOBAL MKT HLD INC 17291TEC8 :11/30/2023 09/01/2026 100.000 :0.000 5.3290 4.59 0.148028 0.150022 0.154019 0.158123 0.162336 54.37 57.18
CITIGROUP GLOBAL MKT HLD INC 17291T3K2 :10/31/2023 01/31/2025 100.000 :0.000 5.8616 9.93 0.162822 0.165208 0.170050 60.14 4.93
CITIGROUP GLOBAL MKT HLD INC 17291T3H9 :i10/25/2023 01/24/2025 100.000 :0.000 5.9900 10.98 0.166389 0.168853 0.173910 61.52 4.00
CITIGROUP GLOBAL MKT HLD INC 17291T5D6 i11/30/2023 05/30/2025 100.000 :0.000 5.5330 4.76 0.153694 0.157946 0.162316 56.36 24.19
CITIGROUP GLOBAL MKT HLD INC 17291QMW1 :10/30/2023 10/29/2026 100.000 :0.000 5.7180 9.69 0.158833 0.163349 0.168019 0.172823 0.177764 58.56 61.96
CITIGROUP GLOBAL MKT HLD INC 17291T4W5 i11/30/2023 12/03/2025 100.000 :0.000 5.4070 4.66 0.150262 0.154324 0.158497 0.162782 55.06 53.39
CITIGROUP GLOBAL MKT HLD INC 17291TER5 i11/30/2023 11/30/2028 100.000 :0.000 5.4850 4.72 0.152361 0.156540 0.160833 0.165244 0.169775 55.86 58.97
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CITIGROUP GLOBAL MKT HLD INC 17291TES3 :i11/16/2023 12/18/2024 100.000 :0.000 6.3010 7.89 0.176008 0.181553 62.07

CITIGROUP GLOBAL MKT HLD INC 17291T4N5 :12/06/2023 03/05/2025 100.000 :0.000 5.4360 3.78 0.151000 0.153029 0.157189 55.44 10.06
CITIGROUP GLOBAL MKT HLD INC 17291T4G0 :11/01/2023 01/30/2025 100.000 :0.000 5.9220 9.87 0.164500 0.166908 0.171851 60.76 4.98
CITIGROUP GLOBAL MKT HLD INC 17331CCJ4 :i02/28/2023 02/28/2030 100.000 :0.000 5.3680 45.67 0.153113 0.157223 0.161443 0.165776 0.170225 56.89 59.98
CITIGROUP GLOBAL MKT HLD INC 17331CWR4 :03/31/2023 03/31/2028 100.000 :0.000 4.8320 36.67 0.137465 0.140786 0.144188 0.147671 0.151239 50.70 53.18
CITIGROUP GLOBAL MKT HLD INC 17331CGA9 :i02/28/2023 03/05/2026 100.000 :0.000 5.0950 43.34 0.145277 0.148978 0.152773 0.156665 0.160656 53.84 56.61
CITIGROUP GLOBAL MKT HLD INC 17331CWB9 i04/05/2023 04/03/2025 100.000 i0.000 5.0850 37.89 0.144801 0.148483 0.152258 53.45 14.01
CITIGROUP GLOBAL MKT HLD INC 17291TBP2 i12/04/2023 12/02/2027 100.000 :0.000 5.1440 3.86 0.142889 0.146523 0.150292 0.154157 0.158122 52.31 55.03
CITIGROUP GLOBAL MKT HLD INC 17331HDQ6 :03/27/2023 12/27/2024 100.000 :0.000 5.2510 40.33 0.151656 0.155637 54.71

CITIGROUP GLOBAL MKT HLD INC 17331CFK8 :03/03/2023 03/02/2028 100.000 :0.000 5.2710 4409 0.150254 0.154214 0.158278 0.162450 0.166731 55.76 58.74
CITIGROUP GLOBAL MKT HLD INC 17331CVR5 :i04/05/2023 04/03/2025 100.000 :0.000 5.0850 37.89 0.144801 0.148483 0.152258 53.45 14.01
CITIGROUP GLOBAL MKT HLD INC 17331CVZ7 :i03/08/2023 03/06/2026 100.000 :0.000 5.3680 4414 0.153069 0.157177 0.161396 0.165728 0.170176 56.80 59.89
CITIGROUP GLOBAL MKT HLD INC 17331CF85 :03/03/2023 03/05/2026 100.000 :0.000 5.2220 43.68 0.148886 0.152774 0.156762 0.160856 0.165055 55.21 58.13
CITIGROUP GLOBAL MKT HLD INC 17291TCV8 i12/05/2023 06/04/2026 100.000 :0.000 5.2020 3.76 0.144500 0.148238 0.152093 0.156049 0.160108 52.90 55.68
CITIGROUP GLOBAL MKT HLD INC 17291TCS5 i12/05/2023 06/04/2025 100.000 :0.000 5.2800 3.81 0.146667 0.150517 0.154491 53.70 23.64
CITIGROUP GLOBAL MKT HLD INC 17331HCW4 :03/21/2023 03/21/2028 100.000 :0.000 5.0660 39.76 0.144287 0.147941 0.151689 0.155531 0.159471 53.34 56.08
CITIGROUP GLOBAL MKT HLD INC 17331CVKO :04/05/2023 04/05/2028 100.000 :0.000 4.8410 36.05 0.137727 0.141061 0.144475 0.147972 0.151554 50.76 53.25
CITIGROUP GLOBAL MKT HLD INC 17291TCK2 :11/30/2023 03/04/2025 100.000 :0.000 5.6600 4.87 0.157222 0.159546 0.164061 57.82 10.34
CITIGROUP GLOBAL MKT HLD INC 17331CVL8 :i04/05/2023 10/03/2024 100.000 :0.000 5.1630 38.47 0.147078 0.150875 40.69

CITIGROUP GLOBAL MKT HLD INC 17331CQG5 :02/28/2023 02/28/2025 100.000 :0.000 5.2710 4484 0.150275 0.154236 0.158301 55.80 9.02
CITIGROUP GLOBAL MKT HLD INC 17331CPG6 :03/03/2023 03/05/2026 100.000 :0.000 5.2220 43.68 0.148886 0.152774 0.156762 0.160856 0.165055 55.21 58.13
CITIGROUP GLOBAL MKT HLD INC 17291TJL3 i11/30/2023 06/01/2026 100.000 :0.000 5.3100 4.57 0.147500 0.151438 0.155459 0.159586 0.163823 54.05 56.96
CITIGROUP GLOBAL MKT HLD INC 17331CPN1 i02/24/2023 02/25/2028 100.000 :0.000 5.0850 43.82 0.144861 0.148544 0.152321 0.156194 0.160165 53.75 56.52
CITIGROUP GLOBAL MKT HLD INC 17331CPR2 :02/24/2023 08/26/2026 100.000 :0.000 4.9590 42.73 0.141204 0.144706 0.148294 0.151970 0.155739 52.35 54.98
CITIGROUP GLOBAL MKT HLD INC 17331CP43 :03/02/2023 03/04/2026 100.000 :0.000 5.2410 43.99 0.149442 0.153358 0.157377 0.161501 0.165733 55.43 58.38
CITIGROUP GLOBAL MKT HLD INC 17331CBK2 :02/23/2023 02/23/2029 100.000 :0.000 5.1630 4465 0.147119 0.150917 0.154813 0.158809 0.162909 54.63 57.49
CITIGROUP GLOBAL MKT HLD INC 17331CBM8 :02/28/2023 02/26/2026 100.000 :0.000 5.1240 43.58 0.145939 0.149678 0.153513 0.157446 0.161480 54.16 56.97
CITIGROUP GLOBAL MKT HLD INC 17331CSS7 :03/01/2023 02/28/2030 100.000 :0.000 5.3290 4489 0.151906 0.155954 0.160109 0.164375 0.168755 56.42 59.47
CITIGROUP GLOBAL MKT HLD INC 17291T5Q7 :11/15/2023 11/14/2025 100.000 :0.000 5.6110 7.17 0.155861 0.160210 0.164704 0.169325 57.31 52.38
CITIGROUP GLOBAL MKT HLD INC 17331CLW5 i02/15/2023 05/15/2024 100.000 :0.000 5.2261 46.48 0.150909 20.22

CITIGROUP GLOBAL MKT HLD INC 17331CM87 i02/15/2023 02/13/2025 100.000 :0.000 5.0170 44 .52 0.142818 0.146401 0.150073 53.06 6.30
CITIGROUP GLOBAL MKT HLD INC 17291QW34 :10/31/2023 04/30/2026 100.000 :0.000 5.7860 9.80 0.160722 0.165372 0.170156 0.175079 0.180144 59.27 62.75
CITIGROUP GLOBAL MKT HLD INC 17291QVM3 :11/03/2023 05/05/2025 100.000 :0.000 5.7860 9.32 0.160774 0.165425 0.170211 59.24 21.11
CITIGROUP GLOBAL MKT HLD INC 17291QvVD3 :10/31/2023 10/30/2025 100.000 :0.000 5.8060 9.84 0.161278 0.165960 0.170777 0.175735 59.48 51.95
CITIGROUP GLOBAL MKT HLD INC 17331CL54 :02/14/2023 02/13/2025 100.000 :0.000 5.0170 4466 0.142838 0.146421 0.150094 53.07 6.30
CITIGROUP GLOBAL MKT HLD INC 17291Qv84 i10/31/2023 04/30/2026 100.000 :0.000 5.7860 9.80 0.160722 0.165372 0.170156 0.175079 0.180144 59.27 62.75
CITIGROUP GLOBAL MKT HLD INC 17291QUX0 :10/19/2023 10/21/2027 100.000 :0.000 5.6600 11.32 0.157272 0.161722 0.166299 0.171005 0.175845 58.05 61.38
CITIGROUP GLOBAL MKT HLD INC 17291QDW1 i10/12/2023 10/09/2025 100.000 :0.000 5.7090 12.53 0.158583 0.163035 0.167688 0.172475 58.64 47.48
CITIGROUP GLOBAL MKT HLD INC 17331CNU7 i03/01/2023 02/27/2026 100.000 i0.000 5.1340 43.23 0.146191 0.149943 0.153792 0.157740 0.161789 54.25 57.07
CITIGROUP GLOBAL MKT HLD INC 17331CNL7 :02/28/2023 02/27/2026 100.000 :0.000 5.1340 43.66 0.146252 0.150006 0.153857 0.157806 0.161857 54.27 57.09
CITIGROUP GLOBAL MKT HLD INC 17291TLD8 :11/27/2023 05/27/2025 100.000 :0.000 5.5040 5.20 0.152889 0.157096 0.161420 56.09 23.57
CITIGROUP GLOBAL MKT HLD INC 17291QYW8 :10/31/2023 01/30/2025 100.000 :0.000 5.9710 10.12 0.165861 0.168337 0.173363 61.29 5.03
CITIGROUP GLOBAL MKT HLD INC 17291QZ98 :i11/03/2023 02/05/2025 100.000 :0.000 5.9130 9.53 0.164250 0.166732 0.171661 60.66 5.84
CITIGROUP GLOBAL MKT HLD INC 17291Qz23 :i10/23/2023 10/23/2025 100.000 :0.000 5.8060 10.97 0.161278 0.165960 0.170777 0.175735 59.55 50.76
CITIGROUP GLOBAL MKT HLD INC 17291QYMO :11/03/2023 11/05/2026 100.000 :0.000 5.6990 9.18 0.158356 0.162868 0.167509 0.172282 0.177191 58.33 61.70
CITIGROUP GLOBAL MKT HLD INC 17331C7D3 i02/15/2023 08/15/2024 100.000 :0.000 5.1240 45.47 0.145980 0.149720 33.37

CITIGROUP GLOBAL MKT HLD INC 17331CYK7 i03/29/2023 03/27/2026 100.000 i0.000 4.7930 36.51 0.136294 0.139560 0.142905 0.146330 0.149836 50.28 52.71
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CITIGROUP GLOBAL MKT HLD INC 17331CYJO :03/29/2023 03/29/2028 100.000 :0.000 4.8220 36.73 0.137174 0.140481 0.143868 0.147337 0.150889 50.59 53.06
CITIGROUP GLOBAL MKT HLD INC 17331CYP6 :03/20/2023 03/20/2028 100.000 :0.000 5.3290 41.99 0.151972 0.156021 0.160178 0.164446 0.168828 56.27 59.31
CITIGROUP GLOBAL MKT HLD INC 17291QY99 :i10/31/2023 05/01/2025 100.000 :0.000 5.8740 9.95 0.163167 0.167985 0.172919 60.19 20.75
CITIGROUP GLOBAL MKT HLD INC 17331CGT8 :i02/28/2023 02/26/2026 100.000 :0.000 5.1240 43.58 0.145939 0.149678 0.153513 0.157446 0.161480 54.16 56.97
CITIGROUP GLOBAL MKT HLD INC 17331H5A0 :03/22/2023 03/22/2027 100.000 :0.000 5.1050 39.92 0.145425 0.149137 0.152944 0.156848 0.160851 53.77 56.55
CITIGROUP GLOBAL MKT HLD INC 17291QzY3 i10/12/2023 10/09/2026 100.000 :0.000 5.7180 12.55 0.158833 0.163299 0.167967 0.172770 0.177709 58.73 62.13
CITIGROUP GLOBAL MKT HLD INC 17331CGV3 i03/03/2023 03/02/2028 100.000 i0.000 5.2710 4409 0.150254 0.154214 0.158278 0.162450 0.166731 55.76 58.74
CITIGROUP GLOBAL MKT HLD INC 17331CY76 :03/28/2023 03/26/2026 100.000 :0.000 4.8510 37.09 0.137982 0.141329 0.144757 0.148268 0.151864 50.92 53.42
CITIGROUP GLOBAL MKT HLD INC 17331C6V4  :02/23/2023 02/23/2028 100.000 :0.000 5.1150 4423 0.145717 0.149444 0.153266 0.157186 0.161206 54.10 56.90
CITIGROUP GLOBAL MKT HLD INC 17331CXY8 :04/05/2023 05/03/2024 100.000 :0.000 5.8540 43.71 0.168133 20.51

CITIGROUP GLOBAL MKT HLD INC 17291TAU2 i11/15/2023 05/15/2025 100.000 :0.000 5.6700 7.25 0.157500 0.161965 0.166557 57.92 22.32
CITIGROUP GLOBAL MKT HLD INC 17291QZL1 :i10/31/2023 05/01/2025 100.000 :0.000 5.8740 9.95 0.163167 0.167985 0.172919 60.19 20.75
CITIGROUP GLOBAL MKT HLD INC 17291TAMO :11/01/2023 04/30/2026 100.000 :0.000 5.7090 9.52 0.158583 0.163085 0.167740 0.172528 0.177453 58.46 61.84
CITIGROUP GLOBAL MKT HLD INC 17331CGH4 i03/03/2023 03/05/2026 100.000 :0.000 5.2220 43.68 0.148886 0.152774 0.156762 0.160856 0.165055 55.21 58.13
CITIGROUP GLOBAL MKT HLD INC 17331CGN1 i03/03/2023 09/03/2025 100.000 i0.000 5.2710 4409 0.150275 0.154236 0.158301 0.162473 55.76 39.06
CITIGROUP GLOBAL MKT HLD INC 17291QX33 i10/31/2023 10/31/2030 100.000 :0.000 6.2330 10.56 0.173139 0.178535 0.184099 0.189836 0.195752 63.97 68.02
CITIGROUP GLOBAL MKT HLD INC 17291QX41 :10/18/2023 11/18/2024 100.000 :0.000 5.8932 11.98 0.164504 0.169351 53.02

CITIGROUP GLOBAL MKT HLD INC 17291QX58 :11/03/2023 11/05/2025 100.000 :0.000 5.7180 9.22 0.158884 0.163426 0.168099 0.172905 58.53 51.97
CITIGROUP GLOBAL MKT HLD INC 17291QWT7 :10/31/2023 10/31/2028 100.000 :0.000 6.0970 10.33 0.169361 0.174524 0.179844 0.185327 0.190977 62.54 66.41
CITIGROUP GLOBAL MKT HLD INC 17291QWH3 $11/03/2023 05/05/2026 100.000 :0.000 5.6890 9.17 0.158078 0.162574 0.167199 0.171955 0.176846 58.23 61.59
CITIGROUP GLOBAL MKT HLD INC 17291QXR0O :10/31/2023 07/30/2026 100.000 :0.000 5.8250 9.87 0.161806 0.164162 0.168943 0.173864 0.178927 59.75 63.21
CITIGROUP GLOBAL MKT HLD INC 17331H7M2 i03/29/2023 03/27/2025 100.000 :0.000 4.4500 33.88 0.126331 0.129142 0.132015 46.52 11.35
CITIGROUP GLOBAL MKT HLD INC 17331CZM2 i03/22/2023 03/25/2024 100.000 :0.000 5.2610 41.16 0.150049 12.60

CITIGROUP GLOBAL MKT HLD INC 17331CZQ3 :03/29/2023 03/29/2029 100.000 :0.000 4.8900 37.25 0.139154 0.142557 0.146042 0.149613 0.153271 51.34 53.88
CITIGROUP GLOBAL MKT HLD INC 17291QWX8 :10/12/2023 03/11/2025 100.000 :0.000 5.8640 12.87 0.162889 0.166842 0.171734 60.32 12.02
CITIGROUP GLOBAL MKT HLDS 17330RWM3  :09/21/2022 09/19/2025 100.000 :0.000 5.0560 65.97 0.147595 0.151326 0.155151 0.159074 54.58 40.74
CITIGROUP GLOBAL MKT HLDS 17330RFJ9 :i09/27/2022 09/25/2026 100.000 :0.000 5.2020 67.00 0.152072 0.156027 0.160085 0.164249 0.168521 56.23 59.19
CITIGROUP GLOBAL MKT HLDS 17330RWL5 :09/28/2022 03/26/2026 100.000 :0.000 5.3970 69.41 0.158071 0.162336 0.166717 0.171216 0.175836 58.49 61.69
CITIGROUP GLOBAL MKT HLDS 17330R4T9 :09/02/2022 09/02/2027 100.000 :0.000 4.6460 63.08 0.135121 0.138260 0.141472 0.144758 0.148121 49.96 52.31
CITIGROUP GLOBAL MKT HLDS 17330REL5 i09/21/2022 09/21/2027 100.000 :0.000 5.2020 67.91 0.152115 0.156071 0.160131 0.164296 0.168569 56.28 59.24
CITIGROUP GLOBAL MKT HLDS 17330RDL6 i09/28/2022 03/26/2026 100.000 i0.000 5.3970 69.41 0.158071 0.162336 0.166717 0.171216 0.175836 58.49 61.69
CITIGROUP GLOBAL MKT HLDS 17330RUU7 :09/22/2022 09/24/2025 100.000 :0.000 5.0560 65.82 0.147677 0.151410 0.155237 0.159162 54.57 41.53
CITIGROUP GLOBAL MKT HLDS 17330RUY9 :09/28/2022 03/27/2025 100.000 :0.000 5.3000 68.13 0.155106 0.159216 0.163436 57.36 14.06
CITIGROUP GLOBAL MKT HLDS 17330RHMO :09/21/2022 09/21/2027 100.000 :0.000 5.2020 67.91 0.152115 0.156071 0.160131 0.164296 0.168569 56.28 59.24
CITIGROUP GLOBAL MKT HLDS 17330R6F7 :09/02/2022 09/03/2026 100.000 :0.000 4.5580 61.86 0.132464 0.135483 0.138571 0.141729 0.144959 48.95 51.21
CITIGROUP GLOBAL MKT HLDS 17330RAK1 :09/02/2022 09/03/2026 100.000 :0.000 4.5580 61.86 0.132464 0.135483 0.138571 0.141729 0.144959 48.95 51.21
CITIGROUP GLOBAL MKT HLDS 17330RAQ8 :09/28/2022 03/29/2027 100.000 :0.000 5.5920 71.96 0.164166 0.168756 0.173474 0.178325 0.183311 60.78 64.23
CITIGROUP GLOBAL MKT HLDS 17330RAT2 i08/18/2022 08/20/2024 100.000 :0.000 4.0980 57.17 0.118573 0.121003 27.59

CITIGROUP GLOBAL MKT HLDS 17330RCW3 i08/17/2022 08/17/2027 100.000 :0.000 4.4110 61.75 0.127992 0.130815 0.133700 0.136649 0.139663 47.35 49.46
CITIGROUP GLOBAL MKT HLDS 17330PY37 :09/02/2022 09/02/2027 100.000 :0.000 5.6460 76.99 0.165813 0.170494 0.175307 0.180256 0.185345 61.67 65.20
CITIGROUP GLOBAL MKT HLDS 17330RPT6 :09/28/2022 09/28/2027 100.000 :0.000 5.5330 71.19 0.162316 0.166806 0.171421 0.176164 0.181037 60.09 63.46
CITIGROUP GLOBAL MKT HLDS 17330PZR3 :09/01/2022 09/02/2027 100.000 :0.000 4.5780 62.27 0.133072 0.136118 0.139233 0.142420 0.145680 49.19 51.46
CITIGROUP GLOBAL MKT HLDS 17330RHW8 :09/23/2022 09/24/2026 100.000 :0.000 5.1730 67.22 0.151245 0.155157 0.159170 0.163287 0.167511 55.92 58.85
CITIGROUP GLOBAL MKT HLDS 17330RLH6 :09/02/2022 03/31/2025 100.000 :0.000 5.4260 73.98 0.159682 0.164015 0.168464 59.06 14.99
CITIGROUP GLOBAL MKT HLDS 17330RL29 :09/23/2022 09/23/2027 100.000 :0.000 5.2710 68.52 0.154236 0.158301 0.162473 0.166755 0.171150 57.06 60.11
CITIGROUP GLOBAL MKT HLDS INC 17331CE45 :i03/03/2023 09/03/2025 100.000 :0.000 5.2710 4409 0.150275 0.154236 0.158301 0.162473 55.76 39.06
CITIGROUP GLOBAL MKT HLDS INC 17330R5M3 i08/24/2022 08/22/2025 100.000 i0.000 4.2650 58.80 0.123550 0.126185 0.128876 0.131624 45.64 30.27
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CITIGROUP GLOBAL MKT HLDS INC 17330R4M4  :08/24/2022 08/24/2026 100.000 :0.000 4.3330 59.75 0.125633 0.128355 0.131135 0.133977 0.136879 46.42 48.45
CITIGROUP GLOBAL MKT HLDS INC 17330REP6 :08/24/2022 08/24/2027 100.000 :0.000 4.4410 61.27 0.128900 0.131763 0.134688 0.137679 0.140736 47.65 49.79
CITIGROUP GLOBAL MKT HLDS INC 17331CDJ3 :02/21/2023 02/20/2026 100.000 :0.000 4.9680 43.23 0.141409 0.144921 0.148521 0.152211 0.155992 52.47 55.11
CITIGROUP GLOBAL MKT HLDS INC 17331CDL8 :02/28/2023 02/26/2027 100.000 :0.000 5.1440 43.75 0.146523 0.150292 0.154157 0.158122 0.162189 54.38 57.21
CITIGROUP GLOBAL MKT HLDS INC 17330X631 :02/01/2023 01/30/2026 100.000 :0.000 4.8320 44.78 0.137447 0.140768 0.144169 0.147652 0.151219 51.09 53.59
CITIGROUP GLOBAL MKT HLDS INC 17331C2S5 i02/03/2023 02/03/2028 100.000 :0.000 4.8610 4477 0.138310 0.141671 0.145115 0.148642 0.152254 51.40 53.93
CITIGROUP GLOBAL MKT HLDS INC 17331C2R7 i01/31/2023 01/31/2028 100.000 i0.000 4.7930 44 .55 0.136330 0.139597 0.142942 0.146368 0.149875 50.67 53.12
CITIGROUP GLOBAL MKT HLDS INC 17330RVK8 :09/29/2022 10/01/2024 100.000 :0.000 5.3680 68.87 0.157270 0.161491 43.22

CITIGROUP GLOBAL MKT HLDS INC 17331C2X4 :02/03/2023 02/05/2026 100.000 :0.000 4.8710 44.87 0.138638 0.142015 0.145474 0.149017 0.152646 51.52 54.06
CITIGROUP GLOBAL MKT HLDS INC 17330RUQ6 :09/28/2022 09/26/2025 100.000 :0.000 5.3680 69.03 0.157177 0.161396 0.165728 0.170176 58.16 44.72
CITIGROUP GLOBAL MKT HLDS INC 17331C2D8 :02/03/2023 08/05/2025 100.000 :0.000 4.9190 45.32 0.140038 0.143482 0.147011 0.150627 52.05 32.11
CITIGROUP GLOBAL MKT HLDS INC 17331CCH8 :03/03/2023 03/05/2025 100.000 :0.000 5.3580 44.83 0.152866 0.156961 0.161166 56.73 10.31
CITIGROUP GLOBAL MKT HLDS INC 17330R3Z6 :08/15/2022 08/13/2027 100.000 :0.000 4.4900 63.14 0.130353 0.133280 0.136272 0.139331 0.142459 48.27 50.46
CITIGROUP GLOBAL MKT HLDS INC 17331C2H9 i02/03/2023 08/05/2025 100.000 :0.000 4.9190 45.32 0.140038 0.143482 0.147011 0.150627 52.05 32.11
CITIGROUP GLOBAL MKT HLDS INC 17331C5P8 i01/23/2023 01/23/2026 100.000 i0.000 4.9880 47.38 0.142011 0.145553 0.149183 0.152904 0.156717 52.89 55.57
CITIGROUP GLOBAL MKT HLDS INC 17331CG50 :02/28/2023 11/28/2025 100.000 :0.000 5.2120 4440 0.150486 0.154408 0.158432 0.162561 55.14 52.55
CITIGROUP GLOBAL MKT HLDS INC 17331CFE2 :02/28/2023 03/28/2024 100.000 :0.000 5.9710 50.94 0.171663 14.93

CITIGROUP GLOBAL MKT HLDS INC 17331C4N4  :02/03/2023 02/05/2025 100.000 :0.000 5.0270 46.33 0.143189 0.146788 0.150477 53.26 5.12
CITIGROUP GLOBAL MKT HLDS INC 17330R6E0 :08/24/2022 08/22/2025 100.000 :0.000 4.2650 58.80 0.123550 0.126185 0.128876 0.131624 45.64 30.27
CITIGROUP GLOBAL MKT HLDS INC 17331CEW3 :02/08/2023 02/08/2027 100.000 :0.000 4.5480 41.22 0.129206 0.132144 0.135149 0.138223 0.141366 47.89 50.10
CITIGROUP GLOBAL MKT HLDS INC 17331CEZ6 :01/31/2023 01/30/2026 100.000 :0.000 4.8220 44.82 0.137174 0.140481 0.143868 0.147337 0.150889 50.99 53.48
CITIGROUP GLOBAL MKT HLDS INC 17331C4X2 i02/02/2023 02/03/2028 100.000 :0.000 4.8510 44.82 0.138037 0.141385 0.144814 0.148326 0.151924 51.30 53.82
CITIGROUP GLOBAL MKT HLDS INC 17331CEK9 i01/24/2023 01/24/2025 100.000 i0.000 4.9880 47.24 0.142011 0.145553 0.149183 52.89 3.43
CITIGROUP GLOBAL MKT HLDS INC 17330RRW7 i10/03/2022 10/03/2024 100.000 :0.000 5.5140 70.13 0.161729 0.166188 44.79

CITIGROUP GLOBAL MKT HLDS INC 17330RA96 :09/02/2022 01/04/2028 100.000 :0.000 4.8120 65.38 0.139115 0.142462 0.145890 0.149400 0.152994 51.88 54.41
CITIGROUP GLOBAL MKT HLDS INC 17331CB89 :01/27/2023 02/29/2024 100.000 :0.000 5.8060 54.69 0.166816 9.68

CITIGROUP GLOBAL MKT HLDS INC 17330R2M6 :08/15/2022 08/13/2027 100.000 :0.000 4.4900 63.14 0.130353 0.133280 0.136272 0.139331 0.142459 48.27 50.46
CITIGROUP GLOBAL MKT HLDS INC 17330RCU7 :09/01/2022 09/04/2024 100.000 :0.000 4.2840 58.20 0.124197 0.126857 30.66

CITIGROUP GLOBAL MKT HLDS INC 17331CAJ6 :01/31/2023 01/30/2026 100.000 :0.000 4.8220 44.82 0.137174 0.140481 0.143868 0.147337 0.150889 50.99 53.48
CITIGROUP GLOBAL MKT HLDS INC 17330R2C8 i10/03/2022 10/01/2027 100.000 :0.000 5.9130 75.33 0.174050 0.179196 0.184494 0.189948 0.195564 64.52 68.40
CITIGROUP GLOBAL MKT HLDS INC 17331CAT4 i01/31/2023 01/29/2026 100.000 :0.000 4.8220 44.82 0.137156 0.140463 0.143849 0.147317 0.150869 50.99 53.48
CITIGROUP GLOBAL MKT HLDS INC 17331CKP1 :02/03/2023 05/03/2024 100.000 :0.000 5.2610 48.62 0.151956 18.54

CITIGROUP GLOBAL MKT HLDS INC 17330YUW8 :02/03/2023 02/03/2028 100.000 :0.000 4.8610 4477 0.138310 0.141671 0.145115 0.148642 0.152254 51.40 53.93
CITIGROUP GLOBAL MKT HLDS INC 17331cEAl :02/28/2023 08/28/2025 100.000 :0.000 5.1730 4400 0.147411 0.151224 0.155135 0.159148 54.70 37.49
CITIGROUP GLOBAL MKT HLDS INC 17331C7H4 :02/01/2023 02/01/2028 100.000 :0.000 4.8120 44 .59 0.136883 0.140176 0.143549 0.147003 0.150539 50.87 53.35
CITIGROUP GLOBAL MKT HLDS INC 17331CGR2 :02/28/2023 08/28/2024 100.000 :0.000 5.3780 45.76 0.153406 0.157531 37.10

CITIGROUP GLOBAL MKT HLDS INC 17330PW21 :08/24/2022 08/24/2026 100.000 :0.000 4.3330 59.75 0.125633 0.128355 0.131135 0.133977 0.136879 46.42 48.45
CITIGROUP GLOBAL MKT HLDS INC 17330RL60 i09/27/2022 03/27/2024 100.000 :0.000 5.0070 64.43 0.146134 12.57

CITIGROUP GLOBAL MKT HLDS INC. 17331HCE4 i05/02/2023 02/02/2026 100.000 i0.000 4.6360 31.00 0.130270 0.133290 0.136380 0.139541 0.142775 48.35 50.62
CITIGROUP GLOBAL MKT HLDS INC. 17331C3W5 :02/03/2023 08/25/2024 100.000 :0.000 5.1050 47.11 0.145879 0.149602 34.81

CITIGROUP GLOBAL MKT HLDS INC. 17291RP97 :07/31/2023 01/29/2026 100.000 :0.000 5.3290 22.35 0.148028 0.151950 0.155999 0.160155 0.164423 55.21 58.19
CITIGROUP GLOBAL MKT HLDS INC. 17331C3V7 :02/03/2023 03/05/2024 100.000 :0.000 5.7090 52.78 0.163938 10.49

CITIGROUP GLOBAL MKT HLDS INC. 17331CE86 :02/2