
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 105 0.29 1.6153 1.4319 1.4152
FXTN 05-68 PIBD0515E685 6.3750 6M 5/13/2015 183 0.50 1.8454 1.6548 1.6534
FXTN 07-47 PIBD0715E477 8.3750 7M 5/22/2015 192 0.53 300.000000 1.9000 3:46:58 PM 1.9000 1.8528 1.6609 1.6597
FXTN 04-20 PIBD0415G203 4.8750 8M 7/21/2015 252 0.69 1.9022 1.7019 1.7011
RTB 05-09 PIID0515H097 5.8750 9M 8/19/2015 281 0.77 1.9261 1.7217 1.7211
FXTN 10-37 PIBD1015H370 11.8750 10M 8/25/2015 287 0.79 1.9311 1.7258 1.7253
FXTN 05-69 PIBD0515K697 4.6250 1.5Y 11/25/2015 379 1.04 220.000000 2.1000 10:25:43 AM 2.1000 2.0434 1.8180 1.8147
FXTN 10-38 PIBD1015L384 10.1250 1.5Y 12/15/2015 399 1.09 2.0947 1.8595 1.8532
FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 427 1.17 2.1665 1.9178 1.9071
FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 442 1.21 2.2050 1.9489 1.9360
RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 478 1.31 7.200000 2.2500 3:19:56 PM 2.3102 2.2973 2.0238 2.0053
FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 505 1.38 2.3665 2.0799 2.0573
FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 531 1.45 20.000000 1.9500 2:32:16 PM 1.9500 2.4332 2.1340 2.1074
FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 533 1.46 2.4383 2.1381 2.1112
FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 663 1.82 4.200000 2.4000 11:20:42 AM 2.4000 2.7716 2.4084 2.3615
RTB 07-01     * PIID0716I018 7.0000 2Y 9/24/2016 683 1.87 4.175000 2.6250 3:27:11 PM 2.6250 2.8229 2.4500 2.4000
FXTN 10-43 PIBD1016K436 6.2500 2.5Y 11/16/2016 736 2.02 2.8727 2.4629 2.4059
FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 871 2.38 135.000000 2.6000 2:49:00 PM 2.6000 2.9996 2.4959 2.4208
FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 895 2.45 3.0222 2.5017 2.4234
FXTN 03-21 PIBD0317E212 2.8750 3Y 5/22/2017 923 2.53 5,421.000000 2.4450 4:06:16 PM 2.4453 3.0485 2.5085 2.4265
FXTN 05-70 PIBD0517G705 4.6250 3Y 7/5/2017 967 2.65 3.0899 2.5193 2.4314
RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 1012 2.77 0.230000 2.7500 3:33:07 PM 2.7500 3.1322 2.5302 2.4364
FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 1016 2.78 3.1359 2.5312 2.4368
FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1082 2.96 3.1980 2.5473 2.4441
FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1093 2.99 3.2083 2.5500 2.4453
FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1177 3.22 3.2365 2.6577 2.5698
FXTN 05-72 PIBD0518E723 2.1250 4Y 5/23/2018 1289 3.53 1,579.812000 2.8475 3:40:57 PM 2.8475 3.2741 2.8012 2.7358
FXTN 07-51    * PIBD0718H511 5.0000 4Y 8/18/2018 1376 3.77 200.500000 3.0000 11:09:46 AM 3.0001 3.3033 2.9127 2.8647
FXTN 10-47 PIBD1018K478 8.8750 4.5Y 11/20/2018 1470 4.02 3.5264 3.1464 3.1478
FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1561 4.27 3.7423 3.3726 3.4218
FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1627 4.45 3.8989 3.5367 3.6206
FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1711 4.68 4.0982 3.7456 3.8735
FXTN 07-55    * PIBD0719H555 4.7500 5Y 8/30/2019 1753 4.80 120.000000 4.0000 12:03:18 PM 4.0000 4.1979 3.8500 4.0000
FXTN 07-56 PIBD0719K560 3.8750 5.5Y 11/22/2019 1837 5.03 100.000000 3.3500 10:53:24 AM 3.3500 4.1820 3.8419 3.9758
FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1925 5.27 4.1654 3.8335 3.9505
RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2108 5.77 4.1308 3.8160 3.8979
FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2136 5.85 4.1255 3.8133 3.8898
FXTN 10-52 PIBD1020L525 5.8750 6.5Y 12/16/2020 2227 6.10 401.500000 3.6500 11:54:32 AM 3.6500 4.1083 3.8045 3.8636
RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2304 6.31 4.0937 3.7972 3.8415
FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2321 6.35 100.000000 3.6500 8:48:19 AM 3.6500 4.0905 3.7955 3.8366
FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2360 6.46 4.0831 3.7918 3.8254
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RTB 10-03     * PIID1021J039 5.7500 7Y 10/20/2021 2535 6.94 0.330000 3.8750 3:04:54 PM 3.8750 4.0500 3.7750 3.7750
FXTN 10-55 PIBD1021K551 5.7500 7.5Y 11/24/2021 2570 7.04 4.0565 3.7804 3.7804
FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2626 7.19 298.463843 3.7500 2:31:42 PM 3.8113 4.0670 3.7891 3.7890
FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2680 7.34 4.0770 3.7974 3.7972
FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2821 7.72 4.1033 3.8192 3.8189
FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2863 7.84 4.1111 3.8257 3.8253
FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2897 7.93 4.1174 3.8309 3.8305
FXTN 10-58 PIBD1022L585 4.0000 8.5Y 12/6/2022 2947 8.07 10.000000 4.0000 10:49:55 AM 4.0000 4.1268 3.8386 3.8382
FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 3023 8.28 4.1409 3.8504 3.8499
FXTN 20-05 PIBD2023E054 11.8750 9Y 5/29/2023 3121 8.54 4.1592 3.8655 3.8649
RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3199 8.76 51.896000 4.0000 3:52:57 PM 3.9876 4.1737 3.8776 3.8769
FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3268 8.95 4.1866 3.8882 3.8874
FXTN 20-07 PIBD2024F075 12.3750 10Y 6/3/2024 3492 9.56 4.2283 3.9228 3.9218
FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3555 9.73 4.2400 3.9326 3.9315
FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3570 9.77 7,963.834418 3.9465 4:13:48 PM 3.9465 4.2428 3.9349 3.9338
FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3653 10.00 4.2583 3.9477 3.9465
FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3807 10.42 4.2968 3.9921 3.9910
FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3996 10.94 4.3441 4.0467 4.0456
FXTN 25-01 PIBD2525K015 18.2500 12Y 11/29/2025 4036 11.05 4.3542 4.0582 4.0572
FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4087 11.19 4.3669 4.0730 4.0719
RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4361 11.94 230.600000 4.3000 3:28:46 PM 4.3001 4.4355 4.1520 4.1511
FXTN 20-13 PIBD2026L139 8.0000 13Y 12/7/2026 4409 12.07 4.4475 4.1659 4.1649
RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4493 12.30 15.200000 4.3500 3:13:37 PM 4.3500 4.4685 4.1901 4.1892
FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4682 12.82 4.5158 4.2447 4.2438
FXTN 20-15 PIBD2028L151 9.5000 15Y 12/4/2028 5137 14.06 4.6297 4.3760 4.3753
FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5676 15.54 4.7646 4.5316 4.5310
FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5738 15.71 4.7801 4.5495 4.5490
FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5920 16.21 4.8257 4.6020 4.6015
FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6094 16.68 1,884.605000 4.3650 3:48:42 PM 4.3704 4.8692 4.6522 4.6518
FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6172 16.90 4.8887 4.6747 4.6744
FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6292 17.23 4.9188 4.7094 4.7090
RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6320 17.30 34.497000 4.6500 3:33:17 PM 4.6699 4.9258 4.7174 4.7171
FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6530 17.88 4.9783 4.7781 4.7778
FXTN 25-05 PIBD2532K057 8.5000 19Y 11/29/2032 6593 18.05 4.9941 4.7962 4.7960
FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6705 18.36 616.950000 4.4050 4:11:46 PM 4.4178 5.0221 4.8286 4.8284
FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7299 19.98 5.1708 5.0000 5.0000
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7628 20.88 5.1006 4.9226 4.9231
FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7705 21.10 100.000000 4.8350 3:50:18 PM 4.8350 5.0842 4.9045 4.9051
FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7993 21.88 5.0228 4.8368 4.8377
FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8314 22.76 6.586600 5.0500 2:57:34 PM 5.0722 4.9543 4.7613 4.7626
RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8383 22.95 598.997000 4.7850 3:28:53 PM 4.7282 4.9396 4.7451 4.7465
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