
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 124 0.34 1.5697 1.3819 1.3819
FXTN 05-68 PIBD0515E685 6.3750 7M 5/13/2015 202 0.55 1.7306 1.5385 1.5385
FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 211 0.58 1.7400 1.5484 1.5484
FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 271 0.74 0.100000 2.2000 9:43:24 AM 2.2000 1.8032 1.6143 1.6143
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 300 0.82 1.000000 1.8750 10:14:46 AM 1.8750 1.8338 1.6462 1.6462
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 306 0.84 1.8401 1.6527 1.6527
FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 398 1.09 2.0161 1.7555 1.7347
FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 418 1.14 2.0695 1.7782 1.7489
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 446 1.22 2.1442 1.8099 1.7687
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 461 1.26 2.400000 1.8500 2:59:09 PM 2.2812 2.1842 1.8269 1.7793
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 497 1.36 2.2802 1.8677 1.8048
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 524 1.43 2.3522 1.8983 1.8239
FXTN 03-20 PIBD0316D206 1.6250 2Y 4/25/2016 550 1.51 2.4216 1.9278 1.8424
FXTN 10-41 PIBD1016D416 7.0000 2Y 4/27/2016 552 1.51 2.4269 1.9300 1.8438
FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 682 1.87 1.500000 2.4000 11:59:14 AM 2.4000 2.7737 2.0773 1.9358
RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 702 1.92 2.8271 2.1000 1.9500
FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 755 2.07 2.8888 2.1772 2.0375
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 890 2.44 3.0459 2.3738 2.2605
FXTN 20-01 PIBD2017D011 14.3750 3Y 4/24/2017 914 2.50 3.0738 2.4088 2.3002
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 942 2.58 2,000.000000 2.5000 4:03:05 PM 2.5000 3.1064 2.4495 2.3464
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 986 2.70 3.1576 2.5136 2.4191
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1031 2.82 3.2099 2.5792 2.4934
FXTN 10-44    * PIBD1017H447 7.7500 3Y 8/23/2017 1035 2.83 3.2146 2.5850 2.5000
FXTN 07-50 PIBD0717J502 5.3750 3.5Y 10/28/2017 1101 3.01 3.2451 2.6583 2.5825
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1112 3.04 3.2501 2.6706 2.5962
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1196 3.27 3.2889 2.7639 2.7012
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1308 3.58 23.000000 2.9250 3:04:33 PM 2.9250 3.3406 2.8883 2.8413
FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1395 3.82 2.000000 3.1050 2:37:54 PM 3.1050 3.3808 2.9850 2.9500
FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1489 4.08 3.5814 3.2381 3.1806
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1580 4.33 3.7756 3.4831 3.4039
FXTN 07-53 PIBD0719D531 5.0000 5Y 4/26/2019 1646 4.51 3.9165 3.6608 3.5658
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1730 4.74 4.0958 3.8869 3.7719
FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1772 4.85 4.1854 4.0000 3.8750
FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1856 5.08 4.1776 3.9839 3.8723
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1944 5.32 4.1694 3.9670 3.8695
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2127 5.82 4.1523 3.9319 3.8637
FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2155 5.90 4.1497 3.9265 3.8628
FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2246 6.15 4.1412 3.9091 3.8598
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2323 6.36 4.1340 3.8943 3.8574
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2340 6.41 11.280000 3.7225 11:38:06 AM 3.7225 4.1324 3.8910 3.8568
FXTN 10-53 PIBD1021D531 6.5000 7Y 4/28/2021 2379 6.51 4.1288 3.8836 3.8556
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2554 6.99 4.1125 3.8500 3.8500
FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2589 7.09 4.1136 3.8571 3.8564
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2645 7.24 4.1152 3.8685 3.8667
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2699 7.39 4.1169 3.8794 3.8767
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2840 7.78 4.1211 3.9080 3.9026
FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2882 7.89 4.1224 3.9166 3.9103
FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2916 7.98 4.1234 3.9234 3.9166
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2966 8.12 42.100000 4.1000 11:40:14 AM 4.1000 4.1249 3.9336 3.9258
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3042 8.33 24.720000 3.7250 3:16:52 PM 3.7250 4.1272 3.9490 3.9397
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3140 8.60 4.1302 3.9689 3.9577
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3218 8.81 37.559897 4.0700 3:05:32 PM 4.0710 4.1325 3.9847 3.9721
FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3287 9.00 4.1346 3.9987 3.9848
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3511 9.61 4.1413 4.0442 4.0260
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3574 9.79 4.1432 4.0570 4.0375
FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3589 9.83 1,971.500000 4.0400 3:27:02 PM 4.0403 4.1437 4.0600 4.0403
FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3672 10.05 4.1609 4.0764 4.0554
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3826 10.48 4.1927 4.1069 4.0834
FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 4015 10.99 4.2319 4.1442 4.1178
FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4055 11.10 4.2401 4.1522 4.1251
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4106 11.24 4.2507 4.1622 4.1343
RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4380 11.99 13.500000 4.5000 3:01:35 PM 4.4555 4.3074 4.2164 4.1842
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4428 12.12 4.3173 4.2259 4.1929
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4512 12.35 31.870000 4.5000 3:05:55 PM 4.4609 4.3347 4.2425 4.2082
FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4701 12.87 4.3738 4.2799 4.2426
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5156 14.12 4.4680 4.3699 4.3254
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5695 15.59 4.5795 4.4765 4.4234
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5757 15.76 4.5924 4.4888 4.4347
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5939 16.26 4.6300 4.5248 4.4678
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6113 16.74 81.950000 4.4850 3:32:07 PM 4.4819 4.6661 4.5592 4.4995
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6191 16.95 4.6822 4.5746 4.5136
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6311 17.28 4.7070 4.5983 4.5355
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6339 17.36 10.200000 4.8500 3:15:20 PM 4.7814 4.7128 4.6039 4.5406
FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6549 17.93 4.7563 4.6454 4.5788
FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6612 18.10 4.7693 4.6579 4.5902
FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6724 18.41 65.200000 4.6100 3:44:27 PM 4.6106 4.7925 4.6800 4.6106
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7318 20.04 4.8652 4.7340 4.6919
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7647 20.94 4.9055 4.7639 4.7370
FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7724 21.15 3.000000 5.2500 11:35:42 AM 5.2500 4.9149 4.7709 4.7475
FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8012 21.94 4.9502 4.7971 4.7870
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8333 22.81 4.9895 4.8263 4.8310
RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8402 23.00 157.000000 4.8750 10:10:52 AM 4.8326 4.9979 4.8326 4.8404
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