
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 113 0.31 1.4555 1.2720 1.3929
FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 191 0.52 1.6277 1.4423 1.4769
FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 200 0.55 1.6524 1.4670 1.4868
FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 260 0.71 1.7624 1.5762 1.5762
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 289 0.79 5.500000 2.0000 11:41:40 AM 2.0000 1.8089 1.6222 1.6222
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 295 0.81 1.8185 1.6317 1.6317
FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 387 1.06 2.0168 1.7937 1.7834
FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 407 1.11 2.0695 1.8319 1.8175
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 435 1.19 2.1434 1.8855 1.8652
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 450 1.23 1.400000 2.1500 11:57:04 AM 2.1500 2.1830 1.9142 1.8907
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 486 1.33 2.2780 1.9830 1.9520
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 513 1.40 2.3492 2.0346 1.9980
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 539 1.48 1,100.000000 1.9275 4:06:56 PM 1.9261 2.4178 2.0843 2.0423
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 541 1.48 2.4231 2.0882 2.0457
FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 671 1.84 149.220000 2.3000 4:05:30 PM 2.3011 2.7660 2.3368 2.2670
RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 691 1.89 2.8188 2.3750 2.3011
FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 744 2.04 2.8686 2.3938 2.3162
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 879 2.41 2.9955 2.4418 2.3546
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 903 2.47 3.0180 2.4503 2.3614
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 931 2.55 2,551.000000 2.4150 4:05:07 PM 2.4095 3.0444 2.4602 2.3694
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 975 2.67 70.000000 2.6000 10:37:32 AM 2.6000 3.0857 2.4759 2.3819
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1020 2.79 3.1280 2.4918 2.3947
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1024 2.80 3.1318 2.4933 2.3958
FXTN 07-50    * PIBD0717J502 5.3750 3Y 10/28/2017 1090 2.98 3.1938 2.5167 2.4146
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1101 3.01 3.2007 2.5301 2.4318
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1185 3.24 3.2530 2.6325 2.5634
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1297 3.55 13.200000 2.8500 2:30:04 PM 2.8640 3.3229 2.7690 2.7388
FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1384 3.79 9.260000 3.0500 3:02:48 PM 3.0990 3.3771 2.8750 2.8750
FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1478 4.05 3.5792 3.0240 3.0240
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1569 4.30 3.7748 3.1682 3.1682
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1635 4.48 3.9167 3.2728 3.2728
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1719 4.71 100.000000 3.4725 10:00:16 AM 3.4725 4.0972 3.4059 3.4059
FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1761 4.82 4.1875 3.4725 3.4725
FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1845 5.05 488.000000 3.3800 3:37:40 PM 3.3817 4.1747 3.5077 3.5077
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1933 5.29 4.1614 3.5445 3.5445
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2116 5.79 4.1336 3.6212 3.6212
FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2144 5.87 4.1294 3.6329 3.6329
FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2235 6.12 4.1156 3.6710 3.6710
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2312 6.33 200.000000 3.7500 12:09:14 PM 3.7750 4.1039 3.7033 3.7033
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2329 6.38 1,071.650000 3.6750 4:10:22 PM 3.6756 4.1013 3.7104 3.7104
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2368 6.48 4.0954 3.7267 3.7267
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2543 6.96 4.0688 3.8000 3.8000
FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2578 7.06 4.0703 3.8071 3.8067
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2634 7.21 700.000000 3.8000 3:04:40 PM 3.8250 4.0727 3.8184 3.8175
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2688 7.36 4.0750 3.8293 3.8280
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2829 7.75 4.0809 3.8579 3.8552
FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2871 7.86 4.0827 3.8664 3.8633
FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2905 7.95 4.0842 3.8732 3.8698
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2955 8.09 4.0863 3.8834 3.8795
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3031 8.30 4.0895 3.8987 3.8941
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3129 8.57 4.0937 3.9186 3.9130
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3207 8.78 226.908000 4.0500 3:39:49 PM 4.0011 4.0970 3.9343 3.9281
FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3276 8.97 4.0999 3.9483 3.9414
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3500 9.58 4.1094 3.9936 3.9846
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3563 9.75 4.1121 4.0064 3.9967
FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3578 9.80 20,309.894419 3.9800 4:09:23 PM 3.9996 4.1127 4.0094 3.9996
FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3661 10.02 4.1271 4.0226 4.0125
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3815 10.44 4.1538 4.0472 4.0365
FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 4004 10.96 4.1866 4.0774 4.0660
FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4044 11.07 4.1936 4.0838 4.0722
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4095 11.21 4.2024 4.0919 4.0802
RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4369 11.96 4.2500 4.1356 4.1229
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4417 12.09 4.2583 4.1433 4.1303
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4501 12.32 4.2729 4.1567 4.1434
FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4690 12.84 4.3057 4.1868 4.1729
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5145 14.09 4.3846 4.2594 4.2438
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5684 15.56 4.4781 4.3454 4.3278
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5746 15.73 4.4889 4.3553 4.3374
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5928 16.23 4.5205 4.3844 4.3658
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6102 16.71 7,271.109538 4.3800 4:11:19 PM 4.3995 4.5507 4.4121 4.3929
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6180 16.92 4.5642 4.4246 4.4050
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6300 17.25 2.630500 4.7500 8:51:09 AM 4.7500 4.5850 4.4437 4.4237
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6328 17.33 459.942000 4.8250 3:19:25 PM 4.6705 4.5899 4.4482 4.4281
FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6538 17.90 4.6263 4.4817 4.4608
FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6601 18.07 50.000000 5.0000 2:43:14 PM 5.0000 4.6373 4.4917 4.4706
FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6713 18.38 4,136.347000 4.4600 4:03:05 PM 4.4881 4.6567 4.5096 4.4881
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7307 20.01 4.7426 4.5989 4.5892
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7636 20.91 4.7903 4.6483 4.6453
FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7713 21.12 4,578.000000 4.8350 4:06:14 PM 4.8301 4.8014 4.6599 4.6584
FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8001 21.91 4.8431 4.7032 4.7074
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8322 22.78 1.000000 4.9750 2:45:14 PM 4.9750 4.8895 4.7514 4.7621
RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8391 22.97 5,915.490000 4.7050 4:13:09 PM 4.7302 4.8995 4.7618 4.7738
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