
Interpolated Bonds
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PDSI-F PDSI-R1 PDSI-R2

FXTN 10-30 PIBD1012J302 12.1250 <1M 10/17/2012 5 0.01    3.4898 3.4731 3.4731

FXTN 07-41 PIBD0712K413 10.5000 1M 11/17/2012 36 0.10    1.4736 1.3269 1.3269

FXTN 07-42 PIBD0713A421 9.0000 3M 1/5/2013 85 0.23    1.0248 0.8617 0.8571

FXTN 03-19 PIBD0313A199 5.2500 3M 1/7/2013 87 0.24    1.0165 0.8534 0.8486

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 142 0.39    1.1119 0.9559 0.9482

FXTN 05-66 PIBD0513C664 6.6250 5M 3/13/2013 152 0.42    1.1315 0.9768 0.9686

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 166 0.45    1.1589 1.0061 0.9971

FXTN 10-32 PIBD1013E320 11.7500 7M 5/15/2013 215 0.59    1.2625 1.1083 1.1000

FXTN 07-44 PIBD0713F446 9.6250 9M 6/29/2013 260 0.71    1.3629 1.2021 1.1964

RTB 05-07 PIID0513G075 9.0000 10M 7/31/2013 292 0.80 3.000000 1.5000 11:11:56 AM 1.5000 1.4344 1.2687 1.2650

FXTN 10-33 PIBD1013J337 11.0000 1Y 10/9/2013 362 0.99    1.6010 1.4200 1.4270

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 386 1.06    1.6903 1.4887 1.5195

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 472 1.29    2.0103 1.7347 1.8512

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 529 1.45    2.2223 1.8978 2.0710

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 641 1.76    2.6390 2.2183 2.5028

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 712 1.95 355.806000 3.3000 4:06:21 PM 2.8152 2.9032 2.4214 2.7766

FXTN 07-46    * PIBD0714J466 6.5000 2Y 10/4/2014 722 1.98    2.9404 2.4500 2.8152

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 732 2.01    2.9746 2.4869 2.8393

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 865 2.37    3.4295 2.9780 3.1605

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 943 2.58    3.6962 3.2660 3.3489

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 952 2.61    3.7270 3.2992 3.3706

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1012 2.77    3.9322 3.5208 3.5155

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1041 2.85 20.690000 4.2500 3:48:36 PM 4.0680 4.0314 3.6278 3.5855

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1047 2.87    4.0519 3.6500 3.6000

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1139 3.12    4.1672 3.7836 3.7429

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1159 3.18    4.1922 3.8126 3.7739

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1187 3.25    4.2273 3.8533 3.8174

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1202 3.29 56.820000 4.0000 2:04:36 PM 4.0000 4.2461 3.8751 3.8407

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1238 3.39 42.822000 4.3000 3:52:20 PM 4.2900 4.2912 3.9273 3.8966

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1265 3.47    4.3251 3.9665 3.9386

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1293 3.54    4.3601 4.0072 3.9820

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1423 3.90    4.5230 4.1960 4.1839

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1443 3.95 0.160000 4.3750 3:33:01 PM 4.3750 4.5481 4.2250 4.2150

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1496 4.10    4.5824 4.2449 4.2365

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1631 4.47 1.000000 4.6500 12:10:50 PM 4.6500 4.6697 4.2956 4.2912

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1655 4.53    4.6852 4.3046 4.3009

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1727 4.73    4.7318 4.3316 4.3301

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1772 4.85 1.000000 4.6000 3:33:14 PM 4.6000 4.7609 4.3485 4.3484

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1776 4.87    4.7635 4.3500 4.3500

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1842 5.05 1.000000 4.7500 12:11:58 PM 4.7500 4.7662 4.3701 4.3701

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1937 5.31 551.000000 4.7000 12:12:44 PM 4.4114 4.7702 4.3992 4.3992

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2136 5.85 1,451.416931 4.4550 3:11:38 PM 4.4075 4.7785 4.4599 4.4599

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2230 6.11    4.7824 4.4886 4.4886

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2321 6.36    4.7862 4.5164 4.5164
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FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2387 6.54    4.7890 4.5365 4.5365

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2471 6.77    4.7925 4.5622 4.5622

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2513 6.88    4.7942 4.5750 4.5750

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2685 7.36    4.8097 4.5944 4.5944

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2868 7.86    4.8262 4.6150 4.6150

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2896 7.93    4.8287 4.6181 4.6181

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2987 8.18 2.600000 4.6750 2:52:31 PM 4.6989 4.8369 4.6284 4.6284

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3064 8.39 105.600000 4.6950 4:00:30 PM 4.6954 4.8439 4.6370 4.6370

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3120 8.55 790.000000 4.6750 10:52:24 AM 4.6750 4.8489 4.6434 4.6434

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3295 9.03 74.250000 4.7750 4:10:02 PM 4.7999 4.8647 4.6631 4.6631

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3330 9.12 200.000000 4.6850 3:41:57 PM 4.6850 4.8678 4.6670 4.6670

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3386 9.28 2,081.000000 4.6850 3:33:22 PM 4.7058 4.8729 4.6733 4.6733

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3440 9.42    4.8777 4.6794 4.6794

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3581 9.81    4.8904 4.6953 4.6953

FXTN 10-57    * PIBD1022I570 4.7500 10Y 9/13/2022 3623 9.93 42.690000 4.6600 3:40:59 PM 4.6741 4.8942 4.7000 4.7000

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3657 10.02    4.9028 4.7093 4.7093

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3783 10.36    4.9344 4.7436 4.7437

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3881 10.63    4.9590 4.7704 4.7704

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4028 11.04    4.9960 4.8104 4.8105

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4252 11.65    5.0522 4.8715 4.8717

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4315 11.82    5.0681 4.8887 4.8888

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4413 12.09    5.0927 4.9154 4.9156

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4567 12.51    5.1314 4.9574 4.9576

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4756 13.03    5.1788 5.0090 5.0092

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4796 13.14    5.1889 5.0199 5.0201

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4847 13.28    5.2017 5.0338 5.0340

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5121 14.03 255.650000 5.2800 4:04:28 PM 5.3221 5.2705 5.1085 5.1088

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5169 14.16    5.2826 5.1216 5.1219

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5253 14.39 13.919000 5.4000 3:53:52 PM 5.2653 5.3037 5.1445 5.1448

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5442 14.91    5.3512 5.1960 5.1964

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5897 16.16    5.4655 5.3201 5.3206

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6436 17.63    5.6009 5.4671 5.4677

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6498 17.80    5.6164 5.4840 5.4846

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6680 18.30    5.6622 5.5337 5.5343

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6854 18.78 7,935.450000 5.6400 3:59:17 PM 5.6384 5.7059 5.5811 5.5818

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6932 18.99    5.7255 5.6024 5.6030

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7052 19.32 229.066000 5.8250 3:57:18 PM 5.7741 5.7556 5.6351 5.6358

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7080 19.40 3,840.933955 5.7150 3:59:12 PM 5.7124 5.7626 5.6427 5.6434

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7290 19.97 303.000000 5.7000 12:04:36 PM 5.7007 5.8154 5.7000 5.7007

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7353 20.15    5.8271 5.7088 5.7095

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8059 22.08    5.9588 5.8078 5.8082

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8388 22.98    6.0201 5.8539 5.8542

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8465 23.19 8.945000 5.8500 3:53:36 PM 5.8545 6.0345 5.8647 5.8649

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8753 23.98    6.0882 5.9050 5.9051
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FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9074 24.86    6.1481 5.9500 5.9500


