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Inst Name ISIN CPN Tenor Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave Yld PDSI-F PDSI-R1 PDSI-R2

RTB 03-07 PIID0312I070 5.2500 <1M 9/24/2012 19 0.05 15.467000 2.6000 3:44:02 PM 2.6190 2.9141 2.8235 2.8222

FXTN 10-30 PIBD1012J302 12.1250 1M 10/17/2012 42 0.12    2.0778 1.9000 1.8978

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 73 0.20    1.6643 1.4571 1.4563

FXTN 07-42 PIBD0713A421 9.0000 4M 1/5/2013 122 0.33    1.6007 1.3942 1.3533

FXTN 03-19 PIBD0313A199 5.2500 4M 1/7/2013 124 0.34    1.6121 1.4067 1.3632

FXTN 07-43 PIBD0713C438 8.7500 6M 3/3/2013 179 0.49    1.9252 1.7512 1.6352

FXTN 05-66 PIBD0513C664 6.6250 6M 3/13/2013 189 0.52    1.9601 1.7845 1.6692

FXTN 10-31 PIBD1013C316 12.7500 7M 3/27/2013 203 0.56    1.9958 1.8135 1.7076

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 252 0.69    2.1206 1.9151 1.8420

FXTN 07-44 PIBD0713F446 9.6250 10M 6/29/2013 297 0.81    2.2352 2.0083 1.9655

RTB 05-07 PIID0513G075 9.0000 11M 7/31/2013 329 0.90    2.3166 2.0746 2.0532

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 399 1.09    2.4671 2.1865 2.1867

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 423 1.16    2.5091 2.2135 2.2123

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 509 1.39 0.575000 3.2500 9:52:13 AM 3.2500 2.6598 2.3101 2.3043

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 566 1.55 10.000000 4.3750 3:25:57 PM 4.3750 2.7596 2.3742 2.3652

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 678 1.86    2.9558 2.5000 2.4850

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 749 2.05 0.340000 2.9000 2:04:29 PM 2.9000 3.1419 2.7182 2.7062

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 759 2.08    3.1681 2.7490 2.7373

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 769 2.11    3.1943 2.7797 2.7685

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 902 2.47    3.5429 3.1885 3.1827

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 980 2.68    3.7474 3.4283 3.4257

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 989 2.71    3.7710 3.4559 3.4537

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1049 2.87    3.9283 3.6404 3.6406

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1078 2.95 13.500000 3.7850 3:54:32 PM 3.5631 4.0043 3.7295 3.7309

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1084 2.97 50.000000 3.8000 9:25:59 AM 3.8000 4.0200 3.7479 3.7496

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1176 3.22    4.1213 3.8774 3.8437

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1196 3.28    4.1433 3.9056 3.8642

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1224 3.35    4.1741 3.9450 3.8928

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1239 3.39 65.165000 4.1250 3:23:22 PM 3.9612 4.1906 3.9661 3.9082

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1275 3.49 51.430000 4.2500 3:59:47 PM 4.2272 4.2302 4.0168 3.9450

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1302 3.57 50.000000 4.0250 11:51:18 AM 4.0250 4.2599 4.0548 3.9726

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1330 3.64    4.2908 4.0942 4.0013

FXTN 10-42    * PIBD1016I420 9.1250 4Y 9/4/2016 1460 4.00 369.451245 4.0000 3:48:01 PM 4.1490 4.4338 4.2772 4.1342

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1480 4.05    4.4540 4.2845 4.1483

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1533 4.20 20.000000 4.3100 11:52:26 AM 4.3100 4.5076 4.3039 4.1857

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1668 4.57 0.490000 4.1750 2:04:08 PM 4.1750 4.6439 4.3532 4.2808

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1692 4.64    4.6682 4.3620 4.2977

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1764 4.83 10,741.000000 4.3550 3:46:18 PM 4.3825 4.7409 4.3883 4.3485

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1809 4.96 34.000000 4.5500 9:57:11 AM 4.5500 4.7863 4.4047 4.3802

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1813 4.97    4.7904 4.4062 4.3830

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1879 5.15 50.000000 4.5530 11:18:05 AM 4.5530 4.7948 4.4278 4.4067

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1974 5.41    4.8012 4.4589 4.4408

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2173 5.95 400.000000 4.5700 3:31:01 PM 4.5787 4.8146 4.5241 4.5123
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2267 6.21    4.8209 4.5549 4.5460

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2358 6.46 4.000000 4.6000 2:32:00 PM 4.6375 4.8271 4.5847 4.5787

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2424 6.64    4.8315 4.6064 4.6024

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2508 6.87 70.000000 4.6400 10:25:18 AM 4.6400 4.8372 4.6339 4.6326

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2550 6.99 122.120000 4.6550 9:00:55 AM 4.6520 4.8400 4.6477 4.6477

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2722 7.46    4.8671 4.6754 4.6751

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2905 7.96    4.8960 4.7049 4.7044

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2933 8.04 90.100000 4.7850 3:30:22 PM 4.7850 4.9004 4.7095 4.7089

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3024 8.28 1,050.000000 4.7800 3:39:59 PM 4.8470 4.9147 4.7241 4.7234

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3101 8.50    4.9269 4.7366 4.7357

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3157 8.65 4,055.000000 4.7850 4:05:00 PM 4.7986 4.9357 4.7456 4.7447

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3332 9.13 103.000000 4.8000 3:32:04 PM 4.8022 4.9633 4.7738 4.7726

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3367 9.22 1,150.000000 4.8050 3:03:00 PM 4.8067 4.9688 4.7795 4.7782

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3423 9.38 100.500000 4.8000 11:23:14 AM 4.7959 4.9776 4.7885 4.7872

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3477 9.53    4.9861 4.7972 4.7958

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3618 9.91 60.830000 4.8100 11:36:48 AM 4.8184 5.0083 4.8200 4.8184

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3694 10.12    5.0252 4.8379 4.8362

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3820 10.47    5.0530 4.8676 4.8658

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3918 10.73    5.0747 4.8907 4.8889

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4065 11.14    5.1073 4.9254 4.9234

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4289 11.75    5.1568 4.9782 4.9761

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4352 11.92    5.1708 4.9931 4.9909

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4450 12.19    5.1925 5.0162 5.0139

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4604 12.61    5.2266 5.0525 5.0501

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4793 13.13    5.2684 5.0970 5.0946

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4833 13.24    5.2772 5.1065 5.1040

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4884 13.38 50.000000 5.3400 4:03:55 PM 5.3400 5.2885 5.1185 5.1159

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5158 14.13 175.140000 5.2900 3:40:07 PM 5.2931 5.3492 5.1831 5.1804

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5206 14.26    5.3598 5.1944 5.1916

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5290 14.49 4.020000 5.4249 2:25:53 PM 5.2817 5.3784 5.2142 5.2114

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5479 15.01 50.000000 5.4200 4:07:24 PM 5.4200 5.4202 5.2588 5.2558

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5934 16.26    5.5209 5.3661 5.3628

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6473 17.73    5.6402 5.4932 5.4895

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6535 17.90    5.6539 5.5078 5.5040

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6717 18.40    5.6942 5.5507 5.5468

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6891 18.88 12,400.657947 5.6010 4:14:25 PM 5.6013 5.7327 5.5917 5.5877

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6969 19.09    5.7499 5.6101 5.6061

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7089 19.42 57.200000 5.8000 2:35:10 PM 5.5474 5.7765 5.6384 5.6343

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7117 19.50 917.553000 5.6300 3:44:40 PM 5.6409 5.7827 5.6450 5.6409

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7390 20.25    5.8018 5.6580 5.6414

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8096 22.18    5.8512 5.6916 5.6429

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8425 23.08    5.8743 5.7073 5.6436

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8502 23.29 10.202000 5.6900 3:47:14 PM 5.7466 5.8797 5.7110 5.6438

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8790 24.08    5.8998 5.7247 5.6444



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

September 04, 2012

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9111 24.96 82.166680 5.6300 3:48:07 PM 5.6325 5.9223 5.7400 5.6451


