
Interpolated Bonds

ISIN
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PDSI-F PDSI-R1 PDSI-R2

FXTN 10-22 PIBD1010H228 14.6250 <1M 8/10/2010 6 0.02    4.0136 4.0000 3.9853

FXTN 10-23 PIBD1010I236 14.6250 1M 9/1/2010 28 0.08    4.0733 4.0000 3.9206

RTB 05-04 PIID0510H043 10.6250 1M 9/8/2010 35 0.10 27.872270 4.3500 3:15:58 PM 4.1111 4.0923 4.0000 3.9000

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 49 0.13    4.1043 4.0187 3.9213

FXTN 05-61 PIBD0510L615 9.3750 4M 12/1/2010 119 0.33    4.2047 4.1228 4.0592

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 139 0.38    4.2506 4.1569 4.1120

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 166 0.45    4.3126 4.2030 4.1834

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 167 0.46    4.3149 4.2047 4.1860

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 171 0.47    4.3241 4.2115 4.1966

FXTN 05-62 PIBD0511C622 8.5000 7M 3/3/2011 211 0.58 118.220000 4.4750 3:37:56 PM 4.5601 4.4039 4.2649 4.2696

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 254 0.70    4.4792 4.3093 4.3195

FXTN 05-63 PIBD0511F638 10.6250 11M 6/22/2011 322 0.88    4.5983 4.3795 4.3983

FXTN 07-37 PIBD0711G376 12.0000 1Y 7/22/2011 352 0.96    4.6509 4.4105 4.4331

RTB 03-06 PIID0311G065 8.5000 1Y 7/31/2011 361 0.99 11.925000 4.5000 2:41:58 PM 4.5602 4.6680 4.4268 4.4477

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 412 1.13    4.7748 4.5694 4.5602

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 433 1.19    4.8188 4.6281 4.6065

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 441 1.21    4.8355 4.6505 4.6242

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 489 1.34    4.9361 4.7847 4.7301

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 496 1.36    4.9507 4.8043 4.7455

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 522 1.43    5.0052 4.8770 4.8029

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 545 1.49    5.0533 4.9413 4.8537

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 566 1.55 52.807000 4.9000 3:33:43 PM 4.9000 5.0973 5.0000 4.9000

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 630 1.73    5.1204 5.0199 4.9594

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 633 1.73    5.1215 5.0209 4.9621

RTB 05-06     * PIID0512H067 7.1250 2Y 8/1/2012 728 1.99 51.354998 5.3750 2:06:56 PM 5.0503 5.1558 5.0505 5.0503

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 745 2.04    5.1626 5.0604 5.0596

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 782 2.14 43.410500 5.1000 3:32:48 PM 5.0554 5.1776 5.0819 5.0800

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 805 2.21    5.1869 5.0953 5.0927

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 836 2.29    5.1994 5.1133 5.1098

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 885 2.42    5.2193 5.1418 5.1368

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 887 2.43 101.193000 5.1250 3:32:07 PM 5.1245 5.2201 5.1430 5.1379

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 942 2.58 1,820.333000 5.1050 3:34:10 PM 5.1683 5.2423 5.1750 5.1683

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 952 2.61    5.2503 5.1767 5.1737

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 966 2.65    5.2614 5.1790 5.1813

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1015 2.78    5.3003 5.1872 5.2080

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1060 2.90    5.3361 5.1947 5.2326

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1092 2.99 1.380000 5.1500 9:53:16 AM 5.1500 5.3615 5.2000 5.2500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1162 3.18    5.4134 5.2879 5.3177

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1186 3.25    5.4312 5.3181 5.3410

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1272 3.48 9,761.800000 5.4200 4:04:42 PM 5.4242 5.4950 5.4261 5.4242

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1329 3.64    5.5719 5.5016 5.5004

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1441 3.95    5.7231 5.6500 5.6500

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1512 4.14 4,339.620000 5.8000 3:47:42 PM 5.7998 5.8201 5.7470 5.7420
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FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1522 4.17 2,200.000000 5.8100 3:43:33 PM 5.8125 5.8338 5.7607 5.7549

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1532 4.20    5.8474 5.7744 5.7679

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1665 4.56    6.0292 5.9561 5.9401

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1743 4.78 1,000.000000 6.0500 2:53:37 PM 6.0545 6.1358 6.0627 6.0412

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1752 4.80 600.000000 6.0500 2:20:45 PM 6.0500 6.1481 6.0750 6.0528

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1847 5.06    6.1649 6.0822 6.0659

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1959 5.37    6.1847 6.0907 6.0813

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1987 5.44    6.1897 6.0928 6.0851

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 2002 5.48 3,919.300000 6.0750 4:06:08 PM 6.0872 6.1923 6.0939 6.0872

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2065 5.66    6.2215 6.1286 6.1210

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2093 5.73    6.2344 6.1441 6.1361

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2223 6.09 1,570.200000 6.2200 3:42:22 PM 6.2059 6.2946 6.2157 6.2059

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2243 6.15 0.500000 6.5750 10:48:27 AM 6.5750 6.3658 6.2501 6.2406

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2296 6.29    6.5546 6.3412 6.3326

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2431 6.66 4,600.000000 6.6100 4:12:42 PM 6.6085 7.0353 6.5732 6.5669

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2455 6.73    7.1208 6.6145 6.6085

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2576 7.06 20.000000 6.6250 11:58:35 AM 6.6250 7.1750 6.7126 6.6969

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2737 7.50    7.2472 6.8432 6.8145

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3030 8.30    7.3786 7.0809 7.0285

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3121 8.55 534.000000 7.2000 2:59:23 PM 7.1795 7.4194 7.1547 7.0949

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3485 9.55 443.180000 7.3980 2:56:40 PM 7.3608 7.5827 7.4500 7.3608

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4240 11.62    7.7856 7.6183 7.5399

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4457 12.21    7.8440 7.6667 7.5915

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4583 12.56    7.8779 7.6948 7.6214

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4681 12.82    7.9042 7.7166 7.6446

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4828 13.23    7.9437 7.7494 7.6795

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5052 13.84    8.0039 7.7993 7.7327

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5115 14.01    8.0209 7.8134 7.7476

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5213 14.28    8.0472 7.8352 7.7709

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5367 14.70    8.0886 7.8695 7.8074

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5556 15.22    8.1394 7.9117 7.8523

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5596 15.33    8.1502 7.9206 7.8618

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5647 15.47    8.1639 7.9320 7.8739

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5969 16.35    8.2504 8.0037 7.9503

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6242 17.10    8.3238 8.0646 8.0151

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6697 18.35    8.4461 8.1660 8.1231

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7236 19.82 234.000000 8.2600 3:34:29 PM 8.2657 8.5910 8.2862 8.2510

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7298 19.99    8.6077 8.3000 8.2657

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7480 20.49    8.6507 8.3670 8.3368

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7732 21.18    8.7103 8.4599 8.4351

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8153 22.34    8.8099 8.6149 8.5994

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8859 24.27    8.9769 8.8750 8.8750
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