
Interpolated Bonds

Instrument
Name ISIN Coupon Tenor Maturity Days YRS D. Vol (MM) Last

Yield Traded Time W. Ave
Yld PDSI-F PDSI-R1 PDSI-R2

FXTN 10-36 PIBD1015B367 12.3750 4M 2/24/2015 126 0.34 1.5677 1.3582 1.3582
FXTN 05-68 PIBD0515E685 6.3750 7M 5/13/2015 204 0.56 1.7306 1.5385 1.5385
FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 213 0.58 1.7406 1.5484 1.5484
FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 273 0.75 1.8072 1.6143 1.6143
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 302 0.83 0.850000 2.1250 3:29:44 PM 2.0676 1.8394 1.6462 1.6462
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 308 0.84 1.8461 1.6527 1.6527
FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 400 1.10 2.0101 1.7590 1.7194
FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 420 1.15 2.0575 1.7831 1.7273
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 448 1.23 2.1239 1.8168 1.7384
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 463 1.27 0.056000 2.0000 3:26:34 PM 2.0000 2.1595 1.8348 1.7443
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 499 1.37 2.2449 1.8782 1.7585
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 526 1.44 2.3090 1.9107 1.7692
FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 552 1.51 3,125.000000 1.8400 4:12:10 PM 1.8396 2.3707 1.9420 1.7795
FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 554 1.52 2.3754 1.9444 1.7803
FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 684 1.87 2.6838 2.1009 1.8317
RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 704 1.93 2.7313 2.1250 1.8396
FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 757 2.07 2.8099 2.2205 1.9606
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 892 2.44 3.0100 2.4637 2.2689
FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 916 2.51 3.0456 2.5070 2.3237
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 944 2.58 3.0871 2.5574 2.3876
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 988 2.70 3.1524 2.6367 2.4881
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1033 2.83 3.2191 2.7178 2.5909
FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1037 2.84 3.2250 2.7250 2.6000
FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1103 3.02 3.2460 2.7846 2.6612
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1114 3.05 3.2495 2.7945 2.6714
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1198 3.28 9.223000 2.9750 10:25:17 AM 2.9750 3.2763 2.8703 2.7492
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1310 3.59 172.000000 2.8750 3:45:15 PM 2.8780 3.3119 2.9715 2.8531
FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1397 3.82 50.000000 3.1250 3:06:20 PM 3.1250 3.3396 3.0500 2.9337
FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1491 4.08 3.5536 3.2619 3.1746
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1582 4.33 3.7608 3.4671 3.4079
FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1648 4.51 3.9110 3.6159 3.5770
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1732 4.74 4.1023 3.8053 3.7923
FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1774 4.86 4.1979 3.9000 3.9000
FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1858 5.09 200.500000 3.4450 3:53:13 PM 3.4475 4.1894 3.8948 3.8948
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1946 5.33 4.1805 3.8893 3.8893
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2129 5.83 4.1619 3.8779 3.8779
FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2157 5.91 4.1591 3.8761 3.8761
FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2248 6.15 456.000000 3.8000 3:49:48 PM 3.8013 4.1499 3.8705 3.8705
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2325 6.37 4.1421 3.8657 3.8657
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2342 6.41 4.1404 3.8646 3.8646
FXTN 10-53 PIBD1021D531 6.5000 7Y 4/28/2021 2381 6.52 4.1364 3.8622 3.8622
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2556 7.00 50.535000 3.9750 11:02:38 AM 3.8513 4.1187 3.8513 3.8513
FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2591 7.09 4.1217 3.8577 3.8580
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2647 7.25 4.1265 3.8679 3.8687
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2701 7.39 4.1311 3.8778 3.8790
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2842 7.78 4.1432 3.9035 3.9060
FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2884 7.90 4.1468 3.9112 3.9140
FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2918 7.99 4.1498 3.9174 3.9206
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2968 8.13 4.1540 3.9265 3.9301
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3044 8.33 4.1606 3.9404 3.9447
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3142 8.60 4.1690 3.9583 3.9634
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3220 8.82 17.221022 4.0949 3:47:46 PM 4.0812 4.1757 3.9726 3.9783
FXTN 20-06 PIBD2023J068 11.3750 9.5Y 10/23/2023 3289 9.00 4.1816 3.9852 3.9915
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3513 9.62 4.2008 4.0261 4.0344
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3576 9.79 4.2062 4.0376 4.0464
FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3591 9.83 3,124.156451 4.0600 4:05:00 PM 4.0493 4.2075 4.0403 4.0493
FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3674 10.06 4.2248 4.0557 4.0645
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3828 10.48 4.2569 4.0843 4.0926
FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 4017 11.00 4.2962 4.1194 4.1272
FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4057 11.11 4.3045 4.1268 4.1345
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4108 11.25 4.3152 4.1363 4.1438
RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4382 12.00 8.000000 4.4250 3:31:57 PM 4.4250 4.3722 4.1872 4.1939
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4430 12.13 4.3822 4.1961 4.2027
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4514 12.36 0.050000 4.6500 3:08:02 PM 4.6500 4.3997 4.2117 4.2180
FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4703 12.88 4.4391 4.2468 4.2526
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5158 14.12 4.5338 4.3313 4.3358
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5697 15.60 4.6461 4.4314 4.4343
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5759 15.77 4.6590 4.4429 4.4456
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5941 16.27 4.6969 4.4767 4.4789
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6115 16.74 100.000000 4.4850 3:11:58 PM 4.4850 4.7332 4.5090 4.5107
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6193 16.96 4.7494 4.5235 4.5250
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6313 17.28 4.7744 4.5458 4.5469
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6341 17.36 44.250000 4.7900 4:01:01 PM 4.7949 4.7802 4.5510 4.5520
FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6551 17.94 4.8240 4.5900 4.5904
FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6614 18.11 4.8371 4.6017 4.6019
FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6726 18.41 102.715000 4.6750 3:15:23 PM 4.6224 4.8604 4.6225 4.6224
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7320 20.04 4.9342 4.7463 4.7308
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7649 20.94 4.9750 4.8148 4.7908
FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7726 21.15 100.000000 4.9850 10:19:18 AM 4.9850 4.9846 4.8308 4.8048
FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8014 21.94 5.0204 4.8908 4.8574
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8335 22.82 10.000000 5.2500 11:32:04 AM 5.2500 5.0602 4.9577 4.9159
RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8404 23.01 119.815000 4.9000 3:44:41 PM 4.8544 5.0688 4.9721 4.9285
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