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PDSI-F PDSI-R1 PDSI-R2

FXTN 10-36 PIBD1015B367 12.3750 2M 2/24/2015 50 0.14 2.5455 2.3750 2.3750

FXTN 05-68 PIBD0515E685 6.3750 4M 5/13/2015 128 0.35 2.5802 2.4038 2.3942

FXTN 07-47 PIBD0715E477 8.3750 5M 5/22/2015 137 0.38 2.5904 2.4113 2.3992

FXTN 04-20 PIBD0415G203 4.8750 7M 7/21/2015 197 0.54 2.6478 2.4500 2.4250

RTB 05-09 PIID0515H097 5.8750 8M 8/19/2015 226 0.62 3.000000 2.5000 2:16:57 PM 2.6666 2.6581 2.4500 2.4250

FXTN 10-37 PIBD1015H370 11.8750 8M 8/25/2015 232 0.64 2.6603 2.4500 2.4250

FXTN 05-69 PIBD0515K697 4.6250 11M 11/25/2015 324 0.89 2.6930 2.4500 2.4250

FXTN 10-38 PIBD1015L384 10.1250 11M 12/15/2015 344 0.94 2.7089 2.4565 2.4371

FXTN 10-39 PIBD1016A393 9.2500 1.5Y 1/12/2016 372 1.02 2.7378 2.4705 2.4631

FXTN 07-48 PIBD0716A488 7.0000 1.5Y 1/27/2016 387 1.06 2.7533 2.4780 2.4770

RTB 05-10 PIID0516C107 6.0000 1.5Y 3/3/2016 423 1.16 2.7905 2.4960 2.5104

FXTN 10-40 PIBD1016C407 7.5000 1.5Y 3/30/2016 450 1.23 2.8183 2.5095 2.5355

FXTN 03-20 PIBD0316D206 1.6250 1.5Y 4/25/2016 476 1.30 400.370000 2.3000 11:43:49 AM 2.3000 2.8452 2.5225 2.5596

FXTN 10-41 PIBD1016D416 7.0000 1.5Y 4/27/2016 478 1.31 2.8472 2.5235 2.5615

FXTN 10-42 PIBD1016I420 9.1250 2Y 9/4/2016 608 1.66 2.9814 2.5885 2.6822

RTB 07-01 PIID0716I018 7.0000 2Y 9/24/2016 628 1.72 159.800000 2.7500 11:16:40 AM 2.7500 3.0021 2.5985 2.7008

FXTN 10-43    * PIBD1016K436 6.2500 2Y 11/16/2016 681 1.86 3.0568 2.6250 2.7500

FXTN 07-49 PIBD0717C493 7.0000 2.5Y 3/31/2017 816 2.23 250.000000 2.8500 10:13:11 AM 2.8500 3.2055 2.8613 2.8729

FXTN 20-01 PIBD2017D011 14.3750 2.5Y 4/24/2017 840 2.30 3.2319 2.9034 2.8947

FXTN 03-21 PIBD0317E212 2.8750 2.5Y 5/22/2017 868 2.38 500.000000 2.7500 9:53:09 AM 2.7500 3.2628 2.9524 2.9202

FXTN 05-70 PIBD0517G705 4.6250 2.5Y 7/5/2017 912 2.50 3.3112 3.0294 2.9603

RTB 07-02 PIID0717H026 6.6250 3Y 8/19/2017 957 2.62 259.000000 3.0750 11:17:32 AM 3.0750 3.3608 3.1082 3.0013

FXTN 10-44 PIBD1017H447 7.7500 3Y 8/23/2017 961 2.63 3.3652 3.1152 3.0049

FXTN 07-50 PIBD0717J502 5.3750 3Y 10/28/2017 1027 2.81 3.4379 3.2307 3.0650

FXTN 05-71    * PIBD0517K719 4.1250 3Y 11/8/2017 1038 2.84 3.4500 3.2500 3.0750

FXTN 10-45 PIBD1018A451 5.8750 3.5Y 1/31/2018 1122 3.07 3.4768 3.2779 3.1251

FXTN 05-72 PIBD0518E723 2.1250 3.5Y 5/23/2018 1234 3.38 201.580000 2.7500 2:11:10 PM 2.8622 3.5126 3.3150 3.1920

FXTN 07-51 PIBD0718H511 5.0000 4Y 8/18/2018 1321 3.62 50.000000 3.3000 3:44:10 PM 3.3000 3.5405 3.3438 3.2439

FXTN 10-47    * PIBD1018K478 8.8750 4Y 11/20/2018 1415 3.87 3.5705 3.3750 3.3000

FXTN 10-48 PIBD1019B485 7.8750 4.5Y 2/19/2019 1506 4.12 3.5975 3.3626 3.3066

FXTN 07-53 PIBD0719D531 5.0000 4.5Y 4/26/2019 1572 4.30 3.6171 3.3536 3.3115

FXTN 07-54 PIBD0719G547 4.7500 5Y 7/19/2019 1656 4.53 3.6421 3.3422 3.3176

FXTN 07-55 PIBD0719H555 4.7500 5Y 8/30/2019 1698 4.65 3.6546 3.3364 3.3207

FXTN 07-56    * PIBD0719K560 3.8750 5Y 11/22/2019 1782 4.88 1,135.000000 3.3250 4:14:15 PM 3.3268 3.6795 3.3250 3.3268

FXTN 10-50 PIBD1020B508 7.7500 5.5Y 2/18/2020 1870 5.12 3.7357 3.3940 3.3956

RTB 10-01 PIID1020H015 7.2500 6Y 8/19/2020 2053 5.62 3.8525 3.5376 3.5387

FXTN 10-51 PIBD1020I510 6.1250 6Y 9/16/2020 2081 5.70 3.8704 3.5595 3.5606

FXTN 10-52 PIBD1020L525 5.8750 6Y 12/16/2020 2172 5.95 3.9285 3.6309 3.6318

RTB 10-02 PIID1021C027 7.3750 6.5Y 3/3/2021 2249 6.16 1.800000 3.8400 11:21:43 AM 3.8400 3.9777 3.6913 3.6920

FXTN 07-57 PIBD0721C574 3.5000 6.5Y 3/20/2021 2266 6.20 52.100000 3.6750 3:50:35 PM 3.6030 3.9885 3.7047 3.7053

FXTN 10-53 PIBD1021D531 6.5000 6.5Y 4/28/2021 2305 6.31 4.0134 3.7353 3.7358
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RTB 10-03 PIID1021J039 5.7500 7Y 10/20/2021 2480 6.79 3.225000 3.8500 2:28:06 PM 3.8500 4.1252 3.8725 3.8726

FXTN 10-55    * PIBD1021K551 5.7500 7Y 11/24/2021 2515 6.89 4.1475 3.9000 3.9000

FXTN 10-54 PIBD1022G545 6.3750 7.5Y 1/19/2022 2571 7.04 1.000000 3.8000 3:42:07 PM 3.8000 4.1590 3.8982 3.8981

FXTN 20-02 PIBD2022C021 15.0000 7.5Y 3/14/2022 2625 7.19 4.1701 3.8965 3.8963

FXTN 10-56 PIBD1022H562 4.8750 8Y 8/2/2022 2766 7.57 4.1992 3.8921 3.8915

FXTN 10-57 PIBD1022I570 4.7500 8Y 9/13/2022 2808 7.69 4.2078 3.8907 3.8901

FXTN 20-03 PIBD2022J033 12.7500 8Y 10/17/2022 2842 7.78 4.2148 3.8897 3.8889

FXTN 10-58 PIBD1022L585 4.0000 8Y 12/6/2022 2892 7.92 4.2251 3.8881 3.8872

FXTN 20-04 PIBD2023B048 13.0000 8.5Y 2/20/2023 2968 8.13 4.2408 3.8857 3.8846

FXTN 20-05 PIBD2023E054 11.8750 8.5Y 5/29/2023 3066 8.39 4.2610 3.8826 3.8813

RTB 10-04 PIID1023H046 3.2500 9Y 8/15/2023 3144 8.61 11.795000 4.0000 3:46:50 PM 3.8799 4.2770 3.8801 3.8787

FXTN 20-06 PIBD2023J068 11.3750 9Y 10/23/2023 3213 8.80 4.2912 3.8780 3.8763

FXTN 20-07 PIBD2024F075 12.3750 9.5Y 6/3/2024 3437 9.41 4.3373 3.8709 3.8688

FXTN 20-08 PIBD2024H086 12.8750 10Y 8/5/2024 3500 9.58 4.3503 3.8689 3.8666

FXTN 10-59 PIBD1024H595 4.1250 10Y 8/20/2024 3515 9.62 3,954.454402 3.8750 3:51:26 PM 3.8633 4.3534 3.8684 3.8661

FXTN 20-09    * PIBD2024K091 13.7500 10Y 11/11/2024 3598 9.85 4.3705 3.8658 3.8633

FXTN 20-10 PIBD2025D103 12.1250 10.5Y 4/14/2025 3752 10.27 4.4044 3.9137 3.9103

FXTN 20-11 PIBD2025J116 12.1250 11Y 10/20/2025 3941 10.79 4.4460 3.9725 3.9679

FXTN 25-01 PIBD2525K015 18.2500 11Y 11/29/2025 3981 10.90 4.4548 3.9849 3.9801

FXTN 20-12 PIBD2026A122 10.2500 12Y 1/19/2026 4032 11.04 4.4660 4.0008 3.9956

RTB 15-01 PIID1526J019 6.2500 12Y 10/20/2026 4306 11.79 4.5263 4.0860 4.0792

FXTN 20-13 PIBD2026L139 8.0000 12Y 12/7/2026 4354 11.92 4.5368 4.1010 4.0938

RTB 15-02 PIID1527C023 5.3750 13Y 3/1/2027 4438 12.15 4.5553 4.1271 4.1194

FXTN 20-14 PIBD2027I140 8.6250 13Y 9/6/2027 4627 12.67 4.5969 4.1859 4.1771

FXTN 20-15 PIBD2028L151 9.5000 14Y 12/4/2028 5082 13.91 4.6970 4.3274 4.3158

FXTN 20-16 PIBD2030E166 8.7500 16Y 5/27/2030 5621 15.39 4.8156 4.4951 4.4801

FXTN 25-02 PIBD2530G029 12.5000 16Y 7/28/2030 5683 15.56 4.8292 4.5144 4.4990

FXTN 25-03 PIBD2531A032 11.2500 17Y 1/26/2031 5865 16.06 4.8693 4.5710 4.5545

FXTN 20-17 PIBD2031G171 8.0000 17Y 7/19/2031 6039 16.53 1,000.660800 4.1400 3:57:25 PM 4.1341 4.9076 4.6251 4.6076

FXTN 25-04 PIBD2531J042 9.3750 17Y 10/5/2031 6117 16.75 4.9247 4.6494 4.6314

FXTN 20-18 PIBD2032B183 5.8750 18Y 2/2/2032 6237 17.08 4.9511 4.6867 4.6680

RTB 20-01 PIID2032C014 5.8750 18Y 3/1/2032 6265 17.15 90.000000 4.4500 4:01:31 PM 4.4500 4.9573 4.6955 4.6765

FXTN 20-19 PIBD2032I195 5.7500 18Y 9/27/2032 6475 17.73 5.0035 4.7608 4.7405

FXTN 25-05 PIBD2532K057 8.5000 18Y 11/29/2032 6538 17.90 5.0174 4.7804 4.7597

FXTN 20-20 PIBD2033C206 3.6250 19Y 3/21/2033 6650 18.21 651.350000 4.1000 3:04:38 PM 4.1399 5.0420 4.8152 4.7939

FXTN 25-06    * PIBD2534K062 9.2500 20Y 11/5/2034 7244 19.83 5.1727 5.0000 4.9750

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 7573 20.73 5.1051 4.9545 4.8263

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 7650 20.94 5.0893 4.9438 4.7916

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 7938 21.73 5.0301 4.9040 4.6614

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8259 22.61 4.9642 4.8595 4.5164



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

December 29, 2014

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8328 22.80 135.079955 4.4900 3:46:35 PM 4.4852 4.9500 4.8500 4.4852

- - - - - - - - - - - - - -


