
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 112 0.31 1.5450 1.3474 1.3731
FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 190 0.52 1.7410 1.5615 1.5685
FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 199 0.54 25.750000 1.7500 11:29:59 AM 1.7500 1.7677 1.5887 1.5927
FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 259 0.71 1.8981 1.7202 1.7012
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 288 0.79 14.950000 1.7000 4:07:02 PM 1.7000 1.9553 1.7778 1.7472
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 294 0.80 1.9672 1.7897 1.7567
FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 386 1.06 2.1594 1.9444 1.8909
FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 406 1.11 2.2032 1.9727 1.9178
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 434 1.19 2.2645 2.0124 1.9555
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 449 1.23 2.2973 2.0336 1.9757
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 485 1.33 3.000000 2.5500 3:21:14 PM 2.5500 2.3761 2.0846 2.0242
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 512 1.40 2.4353 2.1229 2.0605
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 538 1.47 8,550.000000 1.9200 3:49:34 PM 1.9246 2.4922 2.1597 2.0955
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 540 1.48 2.4966 2.1625 2.0982
FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 670 1.83 3.000000 2.3000 8:50:09 AM 2.3000 2.7812 2.3467 2.2731
RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 690 1.89 2.8250 2.3750 2.3000
FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 743 2.03 2.8770 2.3813 2.3163
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 878 2.40 3.0096 2.3974 2.3577
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 902 2.47 3.0331 2.4002 2.3651
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 930 2.55 1,000.000000 2.4225 10:36:33 AM 2.4225 3.0606 2.4036 2.3737
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 974 2.67 3.1038 2.4088 2.3872
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1019 2.79 3.1480 2.4142 2.4010
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1023 2.80 3.1519 2.4146 2.4022
FXTN 07-50    * PIBD0717J502 5.3750 3Y 10/28/2017 1089 2.98 3.2167 2.4225 2.4225
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1100 3.01 3.2232 2.4384 2.4385
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1184 3.24 3.2726 2.5600 2.5610
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1296 3.55 2,454.802000 2.8500 11:57:19 AM 2.8481 3.3384 2.7221 2.7242
FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1383 3.79 27.000000 3.1200 3:29:54 PM 3.1200 3.3896 2.8480 2.8510
FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1477 4.04 3.5870 3.1352 2.9630
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1568 4.29 3.7781 3.4133 3.0713
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1634 4.47 3.9166 3.6150 3.1499
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1718 4.70 194.000000 3.3000 2:14:00 PM 3.3000 4.0930 3.8717 3.2500
FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1760 4.82 4.1812 4.0000 3.3000
FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1844 5.05 270.000000 3.3650 2:55:48 PM 3.3650 4.1667 3.9785 3.3537
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1932 5.29 1.100000 3.4500 8:49:31 AM 3.4500 4.1514 3.9560 3.4100
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2115 5.79 4.1197 3.9092 3.5270
FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2143 5.87 4.1149 3.9020 3.5449
FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2234 6.12 1.600000 3.7000 2:49:10 PM 3.7000 4.0991 3.8788 3.6031
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2311 6.33 5.000000 3.7250 3:21:36 PM 3.7250 4.0858 3.8591 3.6523
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2328 6.37 1,075.000000 3.6500 3:33:13 PM 3.6592 4.0829 3.8547 3.6632
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2367 6.48 4.0761 3.8448 3.6881
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2542 6.96 4.0458 3.8000 3.8000
FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2577 7.06 244.890000 3.7750 11:02:29 AM 3.7825 4.0476 3.8054 3.8051
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2633 7.21 900.000000 3.7500 11:08:51 AM 3.7500 4.0506 3.8140 3.8133
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2687 7.36 4.0534 3.8223 3.8212
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2828 7.74 4.0609 3.8441 3.8418
FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2870 7.86 4.0631 3.8505 3.8479
FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2904 7.95 4.0649 3.8558 3.8529
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2954 8.09 4.0675 3.8635 3.8602
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3030 8.30 26.130000 3.7000 8:48:08 AM 3.7000 4.0715 3.8752 3.8713
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3128 8.56 4.0767 3.8903 3.8857
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3206 8.78 14.660000 4.0487 3:47:08 PM 4.0021 4.0808 3.9023 3.8971
FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3275 8.97 4.0845 3.9130 3.9072
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3499 9.58 4.0963 3.9475 3.9399
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3562 9.75 4.0996 3.9572 3.9491
FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3577 9.79 26,339.539000 3.9425 4:07:15 PM 3.9513 4.1004 3.9595 3.9513
FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3660 10.02 4.1146 3.9729 3.9648
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3814 10.44 4.1410 3.9978 3.9898
FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 4003 10.96 4.1734 4.0283 4.0205
FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4043 11.07 4.1803 4.0348 4.0270
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4094 11.21 4.1890 4.0430 4.0353
RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4368 11.96 0.005000 4.4000 2:42:42 PM 4.4000 4.2360 4.0873 4.0799
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4416 12.09 4.2442 4.0951 4.0877
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4500 12.32 2.000000 4.5500 10:49:34 AM 4.5500 4.2586 4.1086 4.1013
FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4689 12.84 4.2911 4.1392 4.1321
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5144 14.08 4.3691 4.2127 4.2060
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5683 15.56 4.4615 4.2998 4.2936
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5745 15.73 4.4721 4.3098 4.3037
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5927 16.23 4.5033 4.3392 4.3333
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6101 16.70 2,820.500000 4.3500 3:56:04 PM 4.3557 4.5331 4.3673 4.3616
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6179 16.92 4.5465 4.3799 4.3743
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6299 17.25 4.5671 4.3993 4.3938
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6327 17.32 6.465130 4.6250 11:58:36 AM 4.6422 4.5719 4.4038 4.3983
FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6537 17.90 4.6079 4.4377 4.4325
FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6600 18.07 4.6187 4.4479 4.4427
FXTN 20-20    * PIBD2033C206 3.6250 20Y 3/21/2033 6712 18.38 5,078.050000 4.4550 3:55:20 PM 4.4609 4.6379 4.4660 4.4609
FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7306 20.00 4.7263 4.5927 4.5881
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7635 20.90 4.7752 4.6629 4.6585
FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7712 21.11 1,550.000000 4.8250 3:27:30 PM 4.8289 4.7866 4.6793 4.6750
FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8000 21.90 4.8295 4.7408 4.7367
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8321 22.78 7.000000 5.1500 11:35:54 AM 5.0146 4.8772 4.8093 4.8054
RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8390 22.97 151.511000 4.6950 4:04:14 PM 4.7222 4.8875 4.8240 4.8202
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