
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 109 0.30 1.5960 1.4354 1.3765
FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 187 0.51 1.8236 1.6548 1.6538
FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 196 0.54 1.8299 1.6610 1.6588
FXTN 04-20 PIBD0415G203 4.8750 9M 7/21/2015 256 0.70 1.8718 1.7022 1.6918
RTB 05-09 PIID0515H097 5.8750 10M 8/19/2015 285 0.78 65.900000 2.5000 12:22:26 PM 2.0076 1.8920 1.7221 1.7077
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 291 0.80 50.000000 2.0000 10:32:56 AM 2.0000 1.8962 1.7262 1.7110
FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 383 1.05 50.000000 2.1500 10:33:27 AM 2.1500 2.0025 1.8218 1.7936
FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 403 1.10 2.0564 1.8665 1.8352
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 431 1.18 2.1320 1.9289 1.8933
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 446 1.22 205.800000 2.2000 12:14:05 PM 2.1635 2.1725 1.9624 1.9245
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 482 1.32 2.200000 2.2000 12:12:31 PM 2.4494 2.2697 2.0427 1.9992
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 509 1.39 2.3425 2.1029 2.0553
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 535 1.46 800.000000 1.9600 3:51:16 PM 1.9400 2.4127 2.1609 2.1093
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 537 1.47 2.4181 2.1654 2.1135
FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 667 1.83 0.860000 2.5637 3:14:56 PM 2.5637 2.7689 2.4554 2.3835
RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 687 1.88 2.8229 2.5000 2.4250
FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 740 2.03 2.8724 2.5066 2.4347
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 875 2.40 1.000000 2.7500 11:17:36 AM 2.7500 2.9986 2.5236 2.4593
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 899 2.46 3.0210 2.5266 2.4637
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 927 2.54 100.000000 2.5000 2:49:41 PM 2.5000 3.0472 2.5301 2.4688
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 971 2.66 5.000000 2.4550 2:16:47 PM 2.4550 3.0883 2.5356 2.4769
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1016 2.78 3.1304 2.5412 2.4851
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1020 2.79 3.1341 2.5417 2.4858
FXTN 07-50    * PIBD0717J502 5.3750 3Y 10/28/2017 1086 2.97 3.1958 2.5500 2.4979
FXTN 05-71 PIBD0517K719 4.1250 3.5Y 11/8/2017 1097 3.00 3.2022 2.5622 2.5122
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1181 3.23 1.700000 3.0000 11:46:06 AM 3.0000 3.2510 2.6550 2.6216
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1293 3.54 622.100000 2.8750 3:58:33 PM 2.8752 3.3161 2.7788 2.7674
FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1380 3.78 50.000000 2.9500 2:10:49 PM 2.9500 3.3667 2.8750 2.8807
FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1474 4.04 3.5682 3.1243 3.1037
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1565 4.28 4.800000 3.3500 3:05:52 PM 3.3500 3.7633 3.3657 3.3195
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1631 4.47 3.9049 3.5408 3.4761
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1715 4.70 4.0850 3.7636 3.6754
FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1757 4.81 4.1750 3.8750 3.7750
FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1841 5.04 313.900000 3.3650 4:12:16 PM 3.3606 4.1616 3.8643 3.7750
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1929 5.28 4.1475 3.8530 3.7750
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2112 5.78 4.1183 3.8296 3.7750
FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2140 5.86 4.1138 3.8260 3.7750
FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2231 6.11 4.0992 3.8144 3.7750
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2308 6.32 0.100000 4.0000 9:15:31 AM 4.0000 4.0869 3.8045 3.7750
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2325 6.37 19.109000 3.6400 11:26:30 AM 3.6486 4.0842 3.8024 3.7750
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2364 6.47 4.0780 3.7974 3.7750
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2539 6.95 4.0500 3.7750 3.7750
FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2574 7.05 4.0516 3.7813 3.7814
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2630 7.20 4.0541 3.7915 3.7916
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2684 7.35 4.0565 3.8013 3.8014
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2825 7.73 4.0628 3.8268 3.8271
FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2867 7.85 4.0647 3.8344 3.8348
FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2901 7.94 4.0662 3.8406 3.8410
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2951 8.08 6.800000 3.9000 3:26:50 PM 3.9384 4.0684 3.8496 3.8501
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3027 8.29 4.0718 3.8634 3.8639
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3125 8.56 4.0762 3.8812 3.8818
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3203 8.77 56.181000 3.9350 4:06:41 PM 3.9084 4.0797 3.8953 3.8960
FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3272 8.96 4.0828 3.9078 3.9086
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3496 9.57 4.0928 3.9484 3.9494
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3559 9.74 4.0956 3.9598 3.9609
FXTN 10-59    * PIBD1024H595 4.1250 10Y 8/20/2024 3574 9.79 93.700000 3.9600 3:33:33 PM 3.9636 4.0963 3.9625 3.9636
FXTN 20-09 PIBD2024K091 13.7500 10.5Y 11/11/2024 3657 10.01 4.1186 3.9845 3.9856
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3811 10.43 4.1600 4.0252 4.0263
FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 4000 10.95 4.2107 4.0753 4.0763
FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4040 11.06 4.2215 4.0859 4.0868
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4091 11.20 4.2352 4.0994 4.1003
RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4365 11.95 5.000000 4.5000 3:06:42 PM 4.5000 4.3088 4.1719 4.1728
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4413 12.08 4.3217 4.1846 4.1855
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4497 12.31 35.470000 4.3500 11:57:54 AM 4.3356 4.3442 4.2069 4.2077
FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4686 12.83 4.3950 4.2569 4.2577
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5141 14.08 4.5172 4.3774 4.3780
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5680 15.55 4.6620 4.5201 4.5206
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5742 15.72 4.6786 4.5365 4.5370
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5924 16.22 4.7275 4.5847 4.5851
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6098 16.70 100.400000 5.0000 2:24:53 PM 4.3824 4.7742 4.6308 4.6311
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6176 16.91 4.7952 4.6514 4.6517
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6296 17.24 0.500000 4.7500 10:05:51 AM 4.7500 4.8274 4.6832 4.6835
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6324 17.31 2.200000 4.6500 3:31:19 PM 4.6886 4.8349 4.6906 4.6909
FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6534 17.89 0.200000 4.9000 10:13:18 AM 4.9000 4.8913 4.7462 4.7464
FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6597 18.06 350.000000 5.0000 10:07:48 AM 5.0000 4.9083 4.7629 4.7631
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6709 18.37 157.430000 4.4500 3:32:14 PM 4.4564 4.9384 4.7925 4.7927
FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7303 19.99 200.000000 4.9250 11:09:44 AM 4.9498 5.0979 4.9498 4.9498
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7632 20.90 5.0461 4.9195 4.8903
FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7709 21.11 5.0339 4.9124 4.8764
FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7997 21.89 4.9886 4.8859 4.8243
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8318 22.77 4.9380 4.8564 4.7662
RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8387 22.96 84.100000 4.7250 3:56:25 PM 4.7537 4.9271 4.8500 4.7537
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