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ISIN
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Coupon Tenor Maturity Days YRS D. Vol (MM)
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-20 PIBD1010F202 14.1250 <1M 6/22/2010 20 0.05    4.0870 3.9063 3.9063

FXTN 10-21 PIBD1010G210 14.5000 2M 7/20/2010 48 0.13    4.1643 3.8686 3.8705

FXTN 05-59 PIBD0510G595 10.7500 2M 7/21/2010 49 0.13    4.1649 3.8714 3.8734

RTB 03-05 PIID0310H057 6.8750 2M 8/1/2010 60 0.16    4.1721 3.9021 3.9057

FXTN 10-22 PIBD1010H228 14.6250 2M 8/10/2010 69 0.19    4.1780 3.9272 3.9321

FXTN 10-23 PIBD1010I236 14.6250 3M 9/1/2010 91 0.25    4.1924 3.9886 3.9967

RTB 05-04 PIID0510H043 10.6250 3M 9/8/2010 98 0.27    4.1969 4.0081 4.0172

FXTN 05-60 PIBD0510I600 10.8750 4M 9/22/2010 112 0.31    4.2228 4.0401 4.0186

FXTN 05-61 PIBD0510L615 9.3750 6M 12/1/2010 182 0.50    4.3519 4.2000 4.0256

FXTN 10-26 PIBD1010L261 17.5000 7M 12/21/2010 202 0.55 0.180000 4.1500 10:43:19 AM 4.1500 4.3886 4.2357 4.0821

FXTN 03-17 PIBD0311A175 5.3750 8M 1/17/2011 229 0.63    4.4380 4.2839 4.1584

FXTN 10-27 PIBD1011A278 17.5000 8M 1/18/2011 230 0.63    4.4398 4.2857 4.1612

FXTN 07-35 PIBD0711A354 11.0000 8M 1/22/2011 234 0.64    4.4472 4.2929 4.1725

FXTN 05-62 PIBD0511C622 8.5000 9M 3/3/2011 274 0.75 61.254000 4.7500 3:37:48 PM 4.7521 4.5204 4.3643 4.2854

FXTN 07-36 PIBD0711D360 12.0000 11M 4/15/2011 317 0.87    4.5992 4.4411 4.4068

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 385 1.05    4.7205 4.5632 4.5632

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 415 1.14    4.7727 4.6174 4.6174

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 424 1.16 4.436000 4.6500 11:11:16 AM 4.5281 4.7884 4.6337 4.6337

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 475 1.30    4.8771 4.7258 4.7258

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 496 1.36    4.9136 4.7637 4.7637

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 504 1.38    4.9275 4.7782 4.7782

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 552 1.51    5.0110 4.8649 4.8649

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 559 1.53    5.0232 4.8775 4.8775

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 585 1.60    5.0684 4.9245 4.9245

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 608 1.67    5.1084 4.9660 4.9660

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 629 1.72    5.1450 5.0040 5.0040

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 693 1.90    5.2563 5.1196 5.1196

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 696 1.91    5.2615 5.1250 5.1250

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 791 2.17 0.500000 5.4500 10:52:45 AM 5.4500 5.3352 5.1772 5.1751

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 808 2.21    5.3484 5.1866 5.1841

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 845 2.32 15.807000 5.1750 3:17:30 PM 5.1722 5.3771 5.2069 5.2036

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 868 2.38    5.3949 5.2196 5.2157

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 899 2.46    5.4189 5.2366 5.2321

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 948 2.60    5.4569 5.2635 5.2579

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 950 2.60 37.000000 5.1500 11:31:11 AM 5.1500 5.4585 5.2646 5.2589

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1005 2.75 1,509.000000 5.3150 3:36:52 PM 5.3308 5.5011 5.2949 5.2879

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1015 2.78    5.5089 5.3004 5.2932

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 1029 2.82    5.5197 5.3081 5.3006

FXTN 10-32    * PIBD1013E320 11.7500 3Y 5/15/2013 1078 2.95    5.5577 5.3350 5.3264

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1123 3.08    5.6312 5.4167 5.4075

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1155 3.16    5.6835 5.4748 5.4651

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1225 3.36    5.7979 5.6018 5.5912

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1249 3.42    5.8371 5.6454 5.6344
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FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1335 3.66 3,920.000000 5.8950 3:35:48 PM 5.8919 5.9776 5.8015 5.7893

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1392 3.81    6.0708 5.9050 5.8919

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1504 4.12    6.1890 6.0361 6.0185

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1575 4.32 4.390000 6.0500 3:01:10 PM 6.0443 6.2640 6.1191 6.0988

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1585 4.34 4.600000 6.1051 2:52:33 PM 6.1051 6.2745 6.1309 6.1101

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1595 4.37    6.2851 6.1426 6.1214

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1728 4.73    6.4255 6.2982 6.2717

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1806 4.95    6.5078 6.3895 6.3598

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1815 4.97 50.000000 6.3700 4:04:15 PM 6.3700 6.5173 6.4000 6.3700

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1910 5.23    6.7157 6.6165 6.5950

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2022 5.54    6.9496 6.8718 6.8602

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2050 5.62    7.0081 6.9356 6.9265

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2065 5.66 2,862.968000 6.9600 4:11:03 PM 6.9620 7.0394 6.9698 6.9620

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2128 5.83    7.0818 7.0069 6.9932

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2156 5.91    7.1006 7.0234 7.0070

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2286 6.26 351.350000 7.0700 2:59:44 PM 7.0712 7.1881 7.1000 7.0712

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2306 6.32 5.445000 7.0000 11:42:52 AM 6.9867 7.2131 7.1237 7.0974

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2359 6.46    7.2796 7.1865 7.1668

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2494 6.83    7.4488 7.3466 7.3436

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2518 6.90    7.4788 7.3750 7.3750

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2639 7.23    7.5419 7.4337 7.4337

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2800 7.67    7.6257 7.5119 7.5119

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3093 8.47    7.7784 7.6541 7.6541

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3184 8.72    7.8258 7.6983 7.6983

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3548 9.72    8.0154 7.8750 7.8750

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4303 11.79    8.1989 8.0511 8.0511

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4520 12.38    8.2516 8.1017 8.1017

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4646 12.73    8.2822 8.1311 8.1311

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4744 13.00    8.3060 8.1540 8.1540

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4891 13.40    8.3417 8.1883 8.1883

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5115 14.01    8.3962 8.2405 8.2405

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5178 14.19    8.4115 8.2552 8.2552

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5276 14.45    8.4353 8.2781 8.2781

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5430 14.88    8.4727 8.3140 8.3140

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5619 15.39    8.5187 8.3581 8.3581

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5659 15.50    8.5284 8.3674 8.3674

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5710 15.64    8.5408 8.3793 8.3793

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6032 16.53    8.6190 8.4544 8.4544

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6305 17.27    8.6854 8.5181 8.5181

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6760 18.52    8.7959 8.6243 8.6243

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7299 20.00    8.9269 8.7500 8.7500

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7361 20.17    8.9366 8.7615 8.7615

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7543 20.67    8.9651 8.7951 8.7951
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FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7795 21.36    9.0045 8.8417 8.8417

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8216 22.51    9.0703 8.9195 8.9195

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8922 24.44    9.1808 9.0500 9.0500


