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Security ID Float Issue Date Date Value APR % Coupon (Bid) (Ask) %

BGRS94020 FX 16-Jul-12 16-Jul-20
BGRS98020  FL 26-Jul-13 26-Jul-20
BGRS70020  FL 29-Jul-04 29-Jul-20
BGRS62020 FL 30-Jul-01 30-Jul-20
BGRS91020 FL 15-Aug-11 15-Aug-20
BGRS65020 FL 06-Sep-02  06-Sep-20
BGRS60020 FL 21-Sep-00 21-Sep-20

20,000,000 $4.075000 $ 99.9564 $100.0064 1.73

5,000,000 0.011719 $4.261719 $ 100.0229 $100.0729 4.26
10,000,000 0.187500 S 4.437500 S 100.0495 S 100.0995 4.43
10,000,000 0.531250 S 4.781250 S 100.0706 $ 100.1207 4.78
10,000,000 0.031250 S 4.281250 S 100.1569 $100.2070 4.27
15,000,000 0.343750 S 4.593750 S 100.3487 $100.3989 4.58
10,000,000 0.500000 S 4.750000 S 100.4903 S 100.5405 4.72

BGR118020 FX 13-Oct-17  13-Oct-20 5,000,000 $3.010000 S 100.2635 $100.3137 1.73
BGRS61020 FL 25-Oct-00  25-Oct-20 10,000,000 0.500000 S 4.750000 S 100.7640 S 100.8144 4.71
BGR133020 FX 29-Oct-19  29-Oct-20 75,000,000 $2.540000 S 100.1836 $100.2338 1.73

BGRS92020 FL 10-Nov-11 10-Nov-20
BGRS83020 FL 28-Nov-07 28-Nov-20
BGRS66020 FL 04-Dec-02 04-Dec-20
BGRS63020 FL 12-Dec-01 12-Dec-20
BGRS76021 FL 18-Jan-06  18-Jan-21

BGR121021 FX 23-Feb-18 23-Feb-21
BGR135021 FX 30-Mar-20 30-Mar-21
BGRS67021  FL 08-Apr-03  08-Apr-21
BGRS64021 FL 26-Apr-02  26-Apr-21

10,000,000 0.031250 $ 4.281250 S 100.7410 $100.7914 4.25

6,500,900 0.093750 $ 4.343750 $ 100.8844 $100.9348 4.30
15,000,000 0.343750 $ 4.593750 S 101.0219 $101.0724 4.55
10,000,000 0.531250 S 4.781250 S 101.1584 $101.2090 4.72
10,000,000 0.156250 S 4.406250 S 99.9711 $100.0211 4.41

1,000,000 $3.020000 S 100.6785 $100.7289 1.82
75,000,000 $2.570000 S 100.4776 $100.5279 1.82
15,000,000 0.312500 S 4.562500 S 100.5817 $100.6320 4.53
10,465,000 0.562500 S 4.812500 S 100.7895 S 100.8399 4.77

BGR137021 FX 05-May-20 05-May-21 58,000,000 $2.570000 S 100.5507 $100.6010 1.82
BGRS93021 FL 26-Jun-12  26-Jun-21 4,000,000 0.031250 S 4.281250 S 101.0481 $101.0987 4.23
BGR124221 FX 13-Jul-18 13-Jul-21 8,000,000 $2.850000 S 100.2231 $100.2732 2.57
BGRS94021 FX 16-Jul-12 16-Jul-21 20,000,000 $ 4.100000 S 101.4543 $101.5051 2.57

BGRS70021  FL 29-Jul-04  29-Jul-21
BGRS62021 FL 30-Jul-01  30-Jul-21
BGRS65021  FL 06-Sep-02  06-Sep-21
BGRS75021 FL 07-Sep-05 07-Sep-21
BGRS78021 FL 22-Sep-06 22-Sep-21

10,000,000 0.218750 S 4.468750 S 100.0507 $ 100.1007 4.46
14,300,000 0.562500 S 4.812500 S 100.0719 $100.1219 4.81
15,000,000 0.375000 S 4.625000 S 100.3532 $100.4034 4.61
15,000,000 0.156250 S 4.406250 S 100.3287 $100.3788 4.39
10,000,000 0.156250 S 4.406250 S 100.4337 $100.4839 4.39

BGR111021 FX 13-Oct-16 13-Oct-21 5,000,000 $3.250000 S 100.7786 $100.8290 2.57
BGR125221 FX 15-Oct-18 15-Oct-21 3,058,400 $2.760000 S 100.1825 $100.2326 2.57
BGR101021 FX 30-Oct-14 30-Oct-21 4,600,000 $3.520000 S 101.1501 $101.2007 2.57

BGRS66021  FL 04-Dec-02 04-Dec-21
BGRS63021 FL 12-Dec-01 12-Dec-21

15,000,000 0.375000 S 4.625000 S 101.0339 $101.0845 4.58
10,947,800 0.562500 S 4.812500 S 101.1711 $101.2218 4.75

BGR114021 FX 19-Dec-16 19-Dec-21 20,000,000 $3.750000 S 101.5957 $101.6466 2.57
BGR127022 FX 15-Jan-19  15-Jan-22 1,000,000 $2.720000 S 99.8184 S 99.8684 2.81
BGRS67022  FL 08-Apr-03  08-Apr-22 15,000,000 0.343750 S 4.593750 S 100.5889 $100.6392 4.56
BGR129022 FX 15-Apr-19 15-Apr-22 1,000,000 $2.790000 $ 99.9161 S 99.9661 2.81
BGRS72022  FL 27-Apr-05 27-Apr-22 10,000,000 0.218750 S 4.468750 S 100.7004 $ 100.7508 4.44
BGR117022 FX 14-Jul-17 14-Jul-22 5,000,000 $3.500000 S 101.2804 $101.3311 2.81
BGR131022 FX 15-Jul-19 15-Jul-22 500,000 $2.860000 S 100.0465 S 100.0966 2.81
BGRS94022 FX 16-Jul-12 16-Jul-22 20,000,000 $4.125000 S 102.4923 $102.5435 2.81

BGRS68022  FL 21-Jul-03 21-Jul-22

BGRS70022  FL 29-Jul-04  29-Jul-22

BGRS65022  FL 06-Sep-02  06-Sep-22
BGRS75022 FL 07-Sep-05 07-Sep-22
BGRS78022  FL 22-Sep-06 22-Sep-22
BGRS95022  FL 25-Sep-12  25-Sep-22
BGR118022 FX 13-Oct-17  13-Oct-22

20,000,000 0.343750 $4.593750 $ 99.9952 $100.0452 4.59
10,000,000 0.250000 $ 4.500000 S 100.0518 $100.1019 4.50
15,000,000 0.406250 S 4.656250 S 100.3577 $100.4079 4.64
15,000,000 0.187500 S 4.437500 S 100.3332 $100.3834 4.42
10,000,000 0.187500 S 4.437500 S 100.4395 $100.4898 4.42
10,000,000 0.023438 S 4.273438 $100.4286 $100.4789 4.25

5,000,000 $3.510000 S 101.4630 $101.5137 2.81
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BGR132022 FX 15-Oct-19  15-Oct-22 1,500,000 $2.940000 S 100.2316 $100.2818 2.81
BGRS71022 FL  22-Oct-04 22-Oct-22 15,000,000 0.250000 $ 4.500000 §$ 100.6728 §$100.7232 4.47
BGRS66022  FL 04-Dec-02 04-Dec-22 20,000,000 0.406250 $ 4.656250 S 101.0460 $101.0965 4.61

BGR134023 FX 17-Jan-20 17-Jan-23 500,000 $3.000000 S 99.8301 S 99.8801 3.05
BGRS69023  FL 09-Feb-04 09-Feb-23 10,000,000 0.343750 S 4.593750 $ 100.1382 $100.1883 4.59
BGR121023 FX 23-Feb-18 23-Feb-23 2,000,000 $3.520000 S 101.1204 $101.1710 3.05
BGRS67023  FL 08-Apr-03  08-Apr-23 16,100,000 0.375000 S 4.625000 S 100.5961 $ 100.6465 4.60
BGR136023 FX 21-Apr-20 21-Apr-23 500,000 $2.940000 S 99.6604 S 99.7102 3.05
BGRS72023  FL 27-Apr-04  27-Apr-23 10,000,000 0.250000 S 4.500000 S 100.7093 $100.7596 4.47
BGR138023 FX 15-Jun-20 15-Jun-23 628,400 $3.050000 $ 99.9500 $100.0000 3.05
BGR124023 FX 13-Jul-18 13-Jul-23 5,000,000 $3.350000 S 100.8019 $100.8524 3.05
BGR103023 FX 17-Jul-15 17-Jul-23 10,000,000 $ 4.750000 S 104.7945 $104.8469 3.05

BGRS68023  FL 21-Jul-03 21-Jul-23
BGRS70023  FL 29-Jul-04  29-Jul-23
BGRS75023 FL 07-Sep-05 07-Sep-23
BGRS78023  FL 22-Sep-06  22-Sep-23

25,000,000 0.375000 S 4.625000 $ 99.9957 $100.0457 4.62
20,000,000 0.281250 $ 4.531250 S 100.0530 $100.1031 4.53
15,000,000 0.218750 S 4.468750 S 100.3378 $100.3880 4.45
20,000,000 0.218750 $ 4.468750 S 100.4454 $100.4956 4.45

BGR125323 FX 15-Oct-18  15-Oct-23 7,040,200 $3.260000 S 100.5952 $100.6455 3.05
BGRS71023  FL 22-Oct-04  22-Oct-23 15,000,000 0.281250 $ 4.531250 S 100.6813 $100.7316 4.50
BGR104024 FX 15-Jul-16 15-Jan-24 30,000,000 $ 4.250000 S 102.9844 $103.0359 3.33
BGR127024 FX 15-Jan-19 15-Jan-24 1,000,000 $3.220000 $ 99.6056 S 99.6554 3.33

BGRS76024 FL 18-Jan-06  18-Jan-24
BGRS69024 FL 09-Feb-04 09-Feb-24
BGR129024 FX 15-Apr-19 15-Apr-24
BGRS72024  FL 27-Apr-04 27-Apr-24
BGRS77024 FL 04-May-06 04-May-24
BGRS73024  FL 28-Jun-05 28-Jun-24
BGR117024 FX 14-Jul-17 14-Jul-24
BGR131024 FX 15-Jul-19 15-Jul-24
BGRS98024  FL 26-Jul-13 26-Jul-24
BGRS70024  FL 29-Jul-04  29-Jul-24
BGRS75024  FL 07-Sep-05 07-Sep-24
BGRS78024  FL 22-Sep-06 22-Sep-24

20,000,000 0.250000 S 4.500000 $ 99.9718 $100.0218 4.50
13,289,800 0.375000 S 4.625000 S 100.1403 $100.1904 4.62
1,000,000 $3.290000 S 99.8275 S 99.8775 3.33
10,000,000 0.281250 $ 4.531250 S 100.7181 $100.7685 4.50
11,645,000 0.250000 S 4.500000 S 100.7675 $100.8179 4.46
10,000,000 0.250000 S 4.500000 S 101.1600 S 101.2106 4.45
5,000,000 $ 4.100000 S 102.8289 $102.8804 3.33
500,000 $3.370000 S 100.1173 $100.1674 3.33
10,000,000 0.027344 S 4.277344 $100.0234 $100.0734 4.27
20,000,000 0.312500 $ 4.562500 S 100.0542 $100.1043 4.56
15,000,000 0.250000 S 4.500000 S 100.3424 $100.3926 4.48
15,000,000 0.250000 S 4.500000 S 100.4513 $100.5015 4.48

BGR118024 FX 13-Oct-17 13-Oct-24 5,000,000 $4.120000 S 103.0747 $103.1263 3.33
BGR132024 FX 15-Oct-19 15-Oct-24 1,500,000 $3.460000 S 100.4812 $100.5315 3.33
BGRS71024  FL 22-Oct-04 22-Oct-24 15,000,000 0.312500 S 4.562500 S 100.6897 $ 100.7400 4.53
BGR134025 FX 17-Jan-20 17-Jan-25 500,000 $3.500000 $ 99.5371 S 99.5869 3.60
BGRS76025 FL 18-Jan-06  18-Jan-25 20,000,000 0.281250 $ 4.531250 $ 99.9721 $100.0221 4.53
BGR121025 FX 23-Feb-18 23-Feb-25 2,000,000 $ 4.130000 S 102.1834 $102.2345 3.60
BGR136025 FX 21-Apr-20 21-Apr-25 250,000 $3.450000 S 99.2983 S 99.3479 3.60

BGRS72025 FL 27-Apr-04 27-Apr-25
BGRS77025 FL 04-May-06 04-May-25
BGR138025 FX 15-Jun-20  15-Jun-25
BGRS73025 FL 28-Jun-05 28-Jun-25
BGRS74025 FL 30-Jun-05  30-Jun-25
BGR124025 FX 13-Jul-18 13-Jul-25
BGR105025 FX 25-Jul-16 25-Jul-25
BGRS75025 FL 07-Sep-05 07-Sep-25
BGRS78025 FL 22-Sep-06  22-Sep-25
BGR125325 FX 14-Dec-18 15-Oct-25
BGR127026 FX 15-Jan-19  15-Jan-26
BGRS76026 FL 18-Jan-06  18-Jan-26
BGRS79026 FL 28-Mar-07 28-Mar-26
BGR129026  FX 15-Apr-19 15-Apr-26

10,000,000 0.312500 S 4.562500 S 100.7269 S 100.7773 4.53
15,000,000 0.281250 S 4.531250 $ 100.7770 $100.8274 4.49
353,300 $3.600000 S 99.9500 $100.0000 3.60
25,000,000 0.281250 $ 4.531250 $ 101.1741 $101.2247 4.48
25,894,200 0.375000 S 4.625000 S 101.2316 $101.2822 4.57
7,000,000 $3.960000 S 101.5823 $101.6331 3.60
15,000,000 $ 4.400000 S 103.5991 $103.6509 3.60
15,000,000 0.281250 S 4.531250 $ 100.3470 $100.3972 4.51
20,000,000 0.281250 $ 4.531250 S 100.4571 $100.5074 4.51
11,432,200 $3.870000 S 101.2316 $101.2822 3.60
1,000,000 $3.810000 $ 99.3857 S 99.4354 3.93
25,000,000 0.312500 $ 4.562500 $ 99.9723 $100.0224 4.56
25,000,000 0.281250 $ 4.531250 S 100.5011 $100.5514 4.51
3,000,000 $3.890000 S 99.7714 S 99.8213 3.93
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Security ID Float Issue Date Date Value APR % Coupon (Bid) (Ask) %

BGRS77026 FL 04-May-06 04-May-26 S 25,000,000 0.312500 S 4.562500 §$ 100.7865 $100.8369 4.52
BGR131026 FX 15-Jul-19 15-Jul-26 S 500,000 $3.970000 S 100.1885 $100.2386 3.93
BGR105026  FX 25-Jul-16 25-Jul-26 $ 25,000,000 $ 4550000 §$103.2755 $103.3272 3.93
BGRS91026 FL 15-Aug-11 15-Aug-26 S 20,000,000 0.078125 $4.328125 $100.1609 $100.2110 4.32
BGRS78026 FL 22-Sep-06 22-Sep-26 S 25,000,000 0.312500 $ 4.562500 $ 100.4630 S 100.5132 4.54
BGR132026 FX 15-Oct-19  15-Oct-26 S 1,000,000 S 4.080000 S 100.8019 $100.8523 3.93
BGRS92026 FL 10-Nov-11 10-Nov-26 S 10,000,000 0.078125 S 4.328125 $ 100.7560 $100.8064 4.29
BGRS90026 FL 10-Dec-10 10-Dec-26 S 9,993,200 0.114583 $ 4.364583 §$ 100.9749 $101.0254 4.32
BGR134027 FX 17-Jan-20 17-Jan-27 S 600,000 $4.150000 $ 99.3866 S 99.4363 4.25
BGRS79027 FL 28-Mar-07 28-Mar-27 S 25,000,000 0.312500 S 4.562500 S 100.5075 S 100.5578 4.54
BGR136027 FX 21-Apr-20 21-Apr-27 S 250,000 $4.050000 $ 98.7846 S 98.8341 4.25
BGRS80027 FL 09-May-07 09-May-27 S 45,284,000 0.312500 S 4.562500 S 100.8238 $100.8742 4.52
BGR138027 FX 15-Jun-20  15-Jun-27 S 513,500 $4.250000 $ 99.9500 $100.0000 4.25
BGR117027 FX  14-Jul-17 14-Jul-27 S 10,000,000 S 4.800000 S 103.2485 $103.3001 4.25
BGRS94027 FX 16-Jul-12 16-Jul-27 $ 20,000,000 $4.250000 $ 99.9500 $100.0000 4.25
BGRS81027 FL  26-Jul-07 26-Jul-27 S 10,000,000 0.312500 §$ 4.562500 §$ 100.0319 §$100.0819 4.56
BGRS98027 FL  26-Jul-13 26-Jul-27 S 5,000,000 0.039063 S 4.289063 S 100.0237 $100.0737 4.29
BGRS95027 FL 25-Sep-12  25-Sep-27 S 15,000,000 0.042969 §$ 4.292969 §$ 100.4324 §$100.4827 4.27
BGRS82027 FL 08-Oct-07 08-Oct-27 S 10,000,000 0.312500 $ 4.562500 $ 100.5817 $100.6320 4.53
BGR118027 FX 13-Oct-17 13-Oct-27 S 15,000,000 S 4.820000 S 103.4726 $103.5243 4.25
BGRS83027 FL 28-Nov-07 28-Nov-27 S 10,000,000 0.312500 S 4.562500 §$ 100.9652 $101.0157 4.52
BGRS90027 FL 10-Dec-10 10-Dec-27 S 5,000,000 0.125000 §$ 4.375000 §$ 100.9791 $101.0296 4.33
BGR120027 FX 15-Dec-17 15-Dec-27 $ 25,000,000 $4.820000 §$ 103.5440 $103.5958 4.25
BGRS85028 FL 19-Jan-09 19-Jan-28 S 15,000,000 0.250000 §$ 4.500000 $ 99.9791 §$100.0291 4.50
BGR121028 FX 23-Feb-18 23-Feb-28 S 5,000,000 $4.830000 $ 102.0565 $102.1075 4.50
BGRS87028 FL 26-Apr-10 26-Apr-28 S 15,000,000 0.083330 S 4.333330 $ 100.6553 §$100.7056 4.30
BGR124228 FX 13-Jul-18 13-Jul-28 $ 27,000,000 $ 4.660000 §$ 101.0145 $101.0650 4.50
BGRS88028 FL  26-Jul-10 26-Jul-28 S 25,000,000 0.083333 $4.333333 $100.0250 $100.0751 4.33
BGRS91028 FL 15-Aug-11 15-Aug-28 S 30,000,000 0.093750 S 4.343750 $ 100.1622 $100.2123 4.33
BGRS86028 FL 27-Aug-09 27-Aug-28 S 20,000,000 0.125000 §$ 4.375000 §$ 100.2479 §$100.2981 4.36
BGRS84028 FL 22-Sep-08 22-Sep-28 S 10,000,000 0.281250 $ 4.531250 $ 100.4571 $100.5074 4.51
BGRS82028 FL 08-Oct-07 08-Oct-28 S 10,000,000 0.343750 §$ 4.593750 §$ 100.5889 §$100.6392 4.56
BGR125128 FX 15-Oct-18 15-Oct-28 S 5,995,300 $ 4570000 $ 100.4281 $100.4784 4.50
BGRS92028 FL 10-Nov-11 10-Nov-28 S 20,000,000 0.093750 S 4.343750 S 100.7610 $100.8115 4.31
BGRS90028 FL 10-Dec-10 10-Dec-28 S 15,000,000 0.135417 $4.385417 $100.9832 $101.0338 4.34
BGR127029 FX 15-Jan-19 15-Jan-29 S 2,000,000 S 4500000 S 98.2175 S 98.2667 4.75
BGRS85029 FL 19-Jan-09  19-Jan-29 S 15,000,000 0.281250 $4.531250 $ 99.9794 S 100.0295 4.53
BGR129029 FX 15-Apr-19 15-Apr-29 S 2,000,000 $4.590000 S 98.8152 S 98.8647 4.75
BGRS87029 FL 26-Apr-10 26-Apr-29 S 15,724,300 0.093750 $ 4.343750 $ 100.6582 S 100.7086 4.31
BGR131229 FX 17-Sep-19  15-Jul-29 S 4,500,000 S 4.680000 S 99.4422 S 99.4919 4.75
BGRS94029 FX 16-Jul-12 16-Jul-29 $ 20,000,000 $4.300000 $ 96.6847 S 96.7330 4.75
BGRS88029 FL  26-Jul-10 26-Jul-29 S 20,000,000 0.093750 S 4.343750 §$ 100.0253 §$100.0754 4.34
BGRS98029 FL  26-Jul-13 26-Jul-29 S 10,000,000 0.046875 S 4.296875 $ 100.0239 S 100.0740 4.29
BGRS86029 FL 27-Aug-09 27-Aug-29 S 20,000,000 0.140625 S 4.390625 §$ 100.2498 §$100.2999 4.38
BGRS84029 FL 22-Sep-08 22-Sep-29 $ 15,000,000 0.312500 $ 4.562500 $ 100.4630 S 100.5132 4.54
BGRS82029 FL 08-Oct-07 08-Oct-29 S 15,000,000 0.375000 §$ 4.625000 S 100.5961 §$100.6465 4.60
BGR132029 FX 15-Oct-19 15-Oct-29 S 7,000,000 $4.810000 $ 100.3950 $100.4452 4.75
BGRS90029 FL 10-Dec-10 10-Dec-29 S 5,000,000 0.145833 §$4.395833 §$ 100.9874 $101.0379 4.35
BGR134130 FX 17-Jan-20 17-Jan-30 S 3,500,000 $4.850000 $ 98.8257 $ 98.8752 5.00
BGRS85030 FL 19-Jan-09 19-Jan-30 S 17,226,000 0.312500 §$ 4.562500 S 99.9798 §$100.0298 4.56
BGR136030 FX 21-Apr-20 21-Apr-30 S 2,000,000 $4.760000 $ 98.1133 $ 98.1624 5.00
BGRS87030 FL 26-Apr-10 26-Apr-30 S 29,000,000 0.104167 S 4.354167 S 100.6611 $100.7115 4.32
BGR138030 FX 15-Jun-20  15-Jun-30 S 1,694,500 $5.000000 $ 99.9500 $100.0000 5.00
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BGRS94030 FX 16-Jul-12  16-Jul-30 20,000,000 $4.325000 $ 94.6879 S 94.7353 5.00
BGRS86030 FL 27-Aug-09 27-Aug-30 15,000,000 0.156250 $ 4.406250 §$ 100.2516 $100.3018 4.39
BGRS84030 FL 22-Sep-08 22-Sep-30 15,000,000 0.343750 $ 4.593750 $ 100.4689 S 100.5191 4.57
BGRS95030 FL 25-Sep-12  25-Sep-30 15,000,000 0.054688 S 4.304688 S 100.4347 $100.4850 4.28
BGRS89030 FL 19-Oct-10  19-Oct-30 30,000,000 0.156250 S 4.406250 S 100.6265 $100.6769 4.38
BGRS83030 FL 28-Nov-07 28-Nov-30 5,000,000 0.406250 §$ 4.656250 §$ 100.9998 §$101.0503 4.61
BGRS85031 FL 19-Jan-09 19-Jan-31 20,000,000 0.343750 $4.593750 S 99.9801 $100.0301 4.59
BGRS97031 FL 17-Apr-13  17-Apr-31 10,000,000 0.054688 S 4.304688 S 100.5865 §$ 100.6368 4.28
BGRS94031 FX 16-Jul-12  16-Jul-31 40,000,000 $4.350000 $ 94.0162 $ 94.0632 5.06
BGRS88031 FL  26-Jul-10 26-Jul-31 15,000,000 0.114583 $ 4.364583 §$ 100.0260 $100.0760 4.36
BGRS98031 FL 26-Jul-13  26-Jul-31 10,000,000 0.054688 S 4.304688 S 100.0242 $100.0742 4.30
BGRS86031 FL 27-Aug-09 27-Aug-31 15,000,000 0.171875 $ 4.421875 §$ 100.2534 $100.3036 4.41
BGRS84031 FL 22-Sep-08 22-Sep-31 20,000,000 0.375000 $ 4.625000 S 100.4747 $100.5250 4.60
BGRS99031 FL 23-Sep-13 23-Sep-31 5,000,000 0.054688 S 4.304688 §$ 100.4213 $100.4715 4.28
BGRS96031 FL 29-Oct-12  29-Oct-31 15,000,000 0.058594 $ 4.308594 $ 100.6687 $100.7190 4.28
BGRS85032 FL 19-Jan-09 19-Jan-32 20,000,000 0.375000 S 4.625000 S 99.9805 S 100.0305 4.62
BGRS97032 FL 17-Apr-13  17-Apr-32 10,000,000 0.058594 $ 4.308594 $ 100.5875 $100.6378 4.28
BGRS91032 FL 15-Aug-11 15-Aug-32 25,000,000 0.125000 §$ 4.375000 §$ 100.1649 §$100.2150 4.37
BGRS86032 FL 27-Aug-09 27-Aug-32 20,000,000 0.187500 $ 4.437500 S 100.2553 $100.3054 4.42
BGRS84032 FL 22-Sep-08 22-Sep-32 20,000,000 0.406250 S 4.656250 S 100.4806 S 100.5309 4.63
BGRS99032 FL 23-Sep-13  23-Sep-32 15,000,000 0.058594 $ 4.308594 S 100.4220 $100.4723 4.29
BGRS95032 FL 25-Sep-12  25-Sep-32 30,000,000 0.062500 S 4.312500 S 100.4363 S100.4865 4.29
BGRS96032  FL 29-Oct-12  29-Oct-32 10,000,000 0.062500 $ 4.312500 $ 100.6698 S 100.7201 4.28
BGRS85033 FL 19-Jan-09 19-Jan-33 20,000,000 0.406250 S 4.656250 S 99.9808 S 100.0308 4.65
BGRS97033  FL 17-Apr-13  17-Apr-33 30,000,000 0.062500 S 4.312500 S 100.5885 $100.6388 4.29
BGRS98033 FL  26-Jul-13 26-Jul-33 20,000,000 0.062500 S 4.312500 S 100.0244 $100.0744 4.31
BGRS86033  FL 27-Aug-09 27-Aug-33 20,000,000 0.203125 $ 4.453125 $100.2571 $100.3072 4.44
BGRS84033 FL 22-Sep-08 22-Sep-33 20,000,000 0.437500 S 4.687500 S 100.4865 §$100.5367 4.66
BGRS99033 FL 23-Sep-13  23-Sep-33 25,000,000 0.062500 $ 4.312500 S 100.4228 $100.4730 4.29
BGRS88034 FL  26-Jul-10 26-Jul-34 20,000,000 0.145833 $4.395833 S 100.0269 S 100.0769 4.39
BGRS98034  FL 26-Jul-13  26-Jul-34 10,000,000 0.070313 $ 4.320313 $100.0246 $100.0747 4.32
BGRS86034 FL 27-Aug-09 27-Aug-34 20,000,000 0.218750 S 4.468750 S 100.2589 $100.3091 4.45
BGRS81035 FL 26-Jul-07  26-Jul-35 30,000,000 0.562500 S 4.812500 S 100.0394 $100.0894 4.81
BGRS86035 FL 27-Aug-09 27-Aug-35 10,000,000 0.234375 $ 4.484375 §$ 100.2607 $100.3109 4.47
BGRS81036  FL 26-Jul-07  26-Jul-36 30,000,000 0.593750 S 4.843750 S 100.0403 $100.0904 4.84

BGR106036 FX 04-Aug-16 04-Aug-36 30,000,000 $5.400000 S 100.3770 $100.4272 5.36
BGR107036 FX 26-Aug-16 26-Aug-36 30,000,000 $ 5.400000 S 100.3780 $100.4282 5.36
BGRS86036  FL 27-Aug-09 27-Aug-36 10,000,000 0.250000 S 4.500000 S 100.2626 S 100.3127 4.49
BGR108036 FX 23-Sep-16 23-Sep-36 25,000,000 $5.400000 S 100.3793 $100.4295 5.36
BGR109036 FX 03-Oct-16 03-Oct-36 50,000,000 $5.400000 S 100.3798 $100.4300 5.36
BGR112036 FX 13-Oct-16  13-Oct-36 25,000,000 $ 5.400000 S 100.3802 $100.4305 5.36
BGR117037 FX 14-Jul-17 14-Jul-37 50,000,000 $5.200000 $ 97.5267 S 97.5755 5.42

BGRS81037  FL  26-Jul-07 26-Jul-37
BGRS88037 FL 26-Jul-10 26-Jul-37

30,000,000 0.625000 $ 4.875000 $ 100.0413 $100.0913 4.87
20,000,000 0.177083 S 4.427083 S 100.0278 $100.0779 4.42

R U e ¥ o e ¥ ¥ e Y Y2 T Vo S ¥ ¥ i s e ¥ ¥ e ¥ Y ¥ ¥ Y I ¥ ¥ ¥ ¥ ¥ ¥ Y ¥ ¥ 2 T ¥ o e ¥ e ¥ Y ¥ ¥ Y ¥ ¥ i ¥ o ¥ ¥ Y Y ¥ Vo SV R V2 S Vo S Vo S Vo S VS Ve RV S V2

BGR118037 FX 13-Oct-17  13-Oct-37 32,000,000 $5.220000 S 97.7274 S 97.7762 5.42
BGR120037 FX 15-Dec-17 15-Dec-37 25,000,000 $5.220000 $ 97.7139 S 97.7628 5.42
BGR121138 FX 23-Feb-18 23-Feb-38 25,000,000 $5.240000 S 97.2610 S 97.3096 5.48
BGR124238 FX 13-Jul-18 13-Jul-38 63,000,000 $5.060000 $ 95.1836 S 95.2312 5.48
BGR125238 FX 15-Oct-18  15-Oct-38 89,206,000 $5.000000 S 94.4570 S 94.5042 5.48
BGR127139 FX 15-Jan-19  15-Jan-39 35,000,000 $5.000000 S 93.7496 S 93.7965 5.54
BGR129239 FX 15-Apr-19 15-Apr-39 27,700,000 $5.040000 S 94.1650 S 94.2121 5.54
BGR131239 FX 17-Sep-19  15-Jul-39 39,000,000 $5.140000 $ 95.2870 S 95.3347 5.54
BGR132139 FX 15-Oct-19  15-Oct-39 51,500,000 $5.290000 S 97.0138 $ 97.0623 5.54
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BGR134140
BGR136140
BGR138040
BGR125148
BGR127149
BGR129249
BGR131249
BGR132249
BGR134150
BGR136150
BGR138050

* The prices provided here are for Bahamas Registered Stock holdings in the Central Bank's

Fixed
Security ID Float Issue Date

FX
FX
FX
FX
FX
FX
FX
FX
FX
FX
FX

17-Jan-20
21-Apr-20
15-Jun-20
16-Nov-18
15-Jan-19
15-Apr-19
15-Jul-19
15-Oct-19
17-Jan-20
21-Apr-20
15-Jun-20

Maturity

Date
17-Jan-40
21-Apr-40
15-Jun-40
15-Oct-48
15-Jan-49
15-Apr-49
15-Jul-49
15-Oct-49
17-Jan-50
21-Apr-50
15-Jun-50

B2 VoS Vo S ¥ A ¥ Vo R V2 R V2 S Vo B Ve R V28

Nominal

Value
28,500,000
14,500,000

5,597,000
12,263,200
25,000,000
56,000,000
58,000,000
55,400,000
27,000,000
20,560,900
26,213,300

APR %

Annual
Coupon
$ 5.350000
$ 5.300000
$ 5.600000
$ 5.500000
$ 5.500000
$ 5.550000
$ 5.600000
$ 5.650000
$ 5.690000
$ 5.690000
$ 6.050000

B2 VoS Vo S ¥ A ¥ Vo S V2 R V2 S Vo B Ve R V8

We Buy
(Bid)
97.0061
96.3913
99.9500
93.7020
93.0992
93.7572
94.4198
95.0868
95.0258
95.0102
99.9500

portfolio. The Central Bank will buy Bahamas Registered Stock with tenors not exceeding 20 years
at the bid price and sell at the ask price. Floating rate securities have 6-month resets on the coupon
date at the prevailing 6-month market rate.

domesticdebt@centralbankbahamas.com

$
$
$
$

wvuvnnouvnon

We Sell
(Ask)
97.0546
96.4395

100.0000
93.7489
93.1458
93.8041
94.4670
95.1344
95.0733
95.0577

100.0000

Yield
%
5.60
5.60
5.60
5.96
6.01
6.01
6.01
6.01
6.05
6.05
6.05
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