
Interpolated Bonds

ISIN
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PDSI-F PDSI-R1 PDSI-R2

FXTN 07-34 PIBD0710E348 11.8750 <1M 5/8/2010 11 0.03    3.9890 3.9614 3.9685

FXTN 10-19 PIBD1010E196 14.2500 <1M 5/25/2010 28 0.08    3.9703 3.8958 3.9150

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 56 0.15    3.9684 3.8953 3.9113

FXTN 10-21 PIBD1010G210 14.5000 2M 7/20/2010 84 0.23    3.9780 3.9379 3.9414

FXTN 05-59 PIBD0510G595 10.7500 3M 7/21/2010 85 0.23    3.9784 3.9394 3.9425

RTB 03-05 PIID0310H057 6.8750 3M 8/1/2010 96 0.26 0.275000 4.0000 2:37:04 PM 4.0000 3.9859 3.9544 3.9543

FXTN 10-22 PIBD1010H228 14.6250 4M 8/10/2010 105 0.29    3.9975 3.9643 3.9639

FXTN 10-23 PIBD1010I236 14.6250 4M 9/1/2010 127 0.35    4.0259 3.9885 3.9875

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 134 0.37 0.100000 4.3000 2:12:22 PM 4.3000 4.0349 3.9962 3.9950

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 148 0.41    4.0530 4.0115 4.0100

FXTN 05-61 PIBD0510L615 9.3750 7M 12/1/2010 218 0.60    4.1753 4.1200 4.1087

FXTN 10-26 PIBD1010L261 17.5000 8M 12/21/2010 238 0.65    4.2194 4.1600 4.1437

FXTN 03-17 PIBD0311A175 5.3750 9M 1/17/2011 265 0.73    4.2790 4.2140 4.1909

FXTN 10-27 PIBD1011A278 17.5000 9M 1/18/2011 266 0.73    4.2812 4.2160 4.1927

FXTN 07-35 PIBD0711A354 11.0000 9M 1/22/2011 270 0.74    4.2901 4.2240 4.1997

FXTN 05-62 PIBD0511C622 8.5000 10M 3/3/2011 310 0.85 7.334131 4.7500 3:28:51 PM 4.5474 4.3783 4.3040 4.2696

FXTN 07-36 PIBD0711D360 12.0000 1Y 4/15/2011 353 0.97    4.4732 4.3900 4.3449

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 421 1.15    4.5581 4.4722 4.4209

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 451 1.24    4.5933 4.5065 4.4530

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 460 1.26    4.6038 4.5168 4.4626

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 511 1.40    4.6636 4.5753 4.5171

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 532 1.46    4.6882 4.5993 4.5395

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 540 1.48    4.6976 4.6085 4.5481

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 588 1.61    4.7539 4.6635 4.5993

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 595 1.63    4.7621 4.6715 4.6068

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 621 1.70    4.7926 4.7013 4.6346

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 644 1.76    4.8196 4.7276 4.6592

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 665 1.82    4.8442 4.7517 4.6816

FXTN 10-29    * PIBD1012D291 13.0000 2Y 4/25/2012 729 2.00    4.9192 4.8250 4.7500

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 732 2.01    4.9227 4.8279 4.7537

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 827 2.27    5.0325 4.9198 4.8709

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 844 2.31    5.0522 4.9362 4.8919

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 881 2.41 7.000000 5.0000 3:34:24 PM 5.0107 5.0950 4.9720 4.9376

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 904 2.48    5.1216 4.9943 4.9660

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 935 2.56    5.1574 5.0243 5.0042

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 984 2.70    5.2140 5.0717 5.0647

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 986 2.70    5.2164 5.0736 5.0671

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1041 2.85 205.000000 5.1750 4:03:27 PM 5.1646 5.2799 5.1268 5.1350

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1051 2.88    5.2915 5.1365 5.1474

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1065 2.92    5.3077 5.1500 5.1646

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1114 3.05    5.3908 5.2433 5.2562

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1159 3.18    5.4671 5.3289 5.3402

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1191 3.26 50.000000 5.4850 11:10:06 AM 5.4850 5.5214 5.3898 5.4000
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FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1261 3.45    5.6402 5.5230 5.5307

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1285 3.52    5.6809 5.5687 5.5756

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1371 3.76 3,060.000000 5.8500 4:07:14 PM 5.8427 5.8268 5.7324 5.7362

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1428 3.91    5.9235 5.8409 5.8427

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1540 4.22    6.0860 6.0106 5.9951

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1611 4.41 10.600000 6.1000 3:29:51 PM 6.0997 6.1891 6.1182 6.0918

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1621 4.44    6.2036 6.1333 6.1054

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1631 4.47    6.2181 6.1485 6.1190

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1764 4.83    6.4112 6.3500 6.3000

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1851 5.07    6.5651 6.4995 6.4632

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1946 5.33    6.7331 6.6627 6.6414

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2058 5.64    6.9312 6.8552 6.8515

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2086 5.72    6.9808 6.9033 6.9040

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2101 5.76 1,509.960000 6.9450 4:08:12 PM 6.9321 7.0073 6.9291 6.9321

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2164 5.93    7.0518 6.9614 6.9679

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2192 6.01    7.0716 6.9758 6.9838

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2322 6.36 621.712000 7.0500 3:20:50 PM 7.0576 7.1635 7.0425 7.0576

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2342 6.42 22.280000 6.9250 3:02:50 PM 6.9250 7.1765 7.0604 7.0699

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2395 6.56    7.2109 7.1078 7.1024

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2530 6.93    7.2986 7.2285 7.1853

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2554 7.00    7.3142 7.2500 7.2000

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2675 7.33    7.3930 7.3264 7.2822

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2836 7.77    7.4978 7.4280 7.3917

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3129 8.57    7.6885 7.6129 7.5908

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3220 8.82 1.300000 7.5000 3:24:53 PM 7.5000 7.7477 7.6703 7.6526

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3584 9.82    7.9846 7.9000 7.9000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4339 11.89    8.2472 8.1586 8.1586

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4556 12.48    8.3227 8.2329 8.2329

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4682 12.83    8.3666 8.2760 8.2760

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4780 13.10    8.4006 8.3096 8.3096

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4927 13.50    8.4518 8.3599 8.3599

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5151 14.11    8.5297 8.4366 8.4366

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5214 14.28    8.5516 8.4582 8.4582

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5312 14.55    8.5857 8.4918 8.4918

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5466 14.98    8.6393 8.5445 8.5445

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5655 15.49    8.7050 8.6092 8.6092

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5695 15.60    8.7189 8.6229 8.6229

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5746 15.74    8.7367 8.6404 8.6404

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6068 16.62    8.8487 8.7507 8.7507

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6341 17.37    8.9436 8.8442 8.8442

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6796 18.62    9.1019 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7397 20.27    9.1335 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7579 20.76    9.1430 9.0362 9.0362
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FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7831 21.45    9.1562 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8252 22.61 15.000000 8.6250 4:07:27 PM 8.6250 9.1783 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8958 24.54    9.2154 9.1000 9.1000


