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

FXTN 07-41 PIBD0712K413 10.5000 <1M 11/17/2012 11 0.03    2.9505 2.9107 2.9107

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 60 0.16    1.0162 0.8515 0.7754

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 62 0.17    0.9954 0.8311 0.7460

FXTN 07-43 PIBD0713C438 8.7500 4M 3/3/2013 117 0.32    0.7347 0.5760 0.4100

FXTN 05-66 PIBD0513C664 6.6250 4M 3/13/2013 127 0.35    0.7547 0.5964 0.4518

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 141 0.39    0.7827 0.6250 0.5103

FXTN 10-32 PIBD1013E320 11.7500 6M 5/15/2013 190 0.52    0.8808 0.7250 0.7150

FXTN 07-44 PIBD0713F446 9.6250 8M 6/29/2013 235 0.64    0.9493 0.7920 0.7462

RTB 05-07 PIID0513G075 9.0000 9M 7/31/2013 267 0.73    0.9980 0.8396 0.7684

FXTN 10-33 PIBD1013J337 11.0000 11M 10/9/2013 337 0.92    1.1046 0.9438 0.8169

FXTN 07-45 PIBD0713K457 7.1250 1Y 11/2/2013 361 0.99    1.1532 0.9892 0.8465

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 447 1.22 178.216602 1.7500 4:07:07 PM 1.8901 1.6299 1.3958 1.2786

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 504 1.38    1.9459 1.6653 1.5650

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 616 1.69    2.5667 2.1948 2.1278

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 687 1.88 1.000000 3.0000 10:39:30 AM 3.0000 2.9603 2.5304 2.4845

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 697 1.91    3.0157 2.5777 2.5348

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 707 1.94    3.0712 2.6250 2.5850

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 840 2.30 155.000000 3.1650 2:37:14 PM 3.1650 3.4641 2.8614 2.8383

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 918 2.52    3.6946 3.0000 2.9868

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 927 2.54 83.000000 3.1500 11:03:09 AM 3.1849 3.7212 3.0160 3.0040

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 987 2.70    3.8985 3.1227 3.1183

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1016 2.78    3.9842 3.1742 3.1735

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1022 2.80    4.0019 3.1849 3.1849

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1114 3.05    4.1252 3.4207 3.4061

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1134 3.11    4.1520 3.4720 3.4542

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1162 3.18    4.1896 3.5438 3.5215

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1177 3.22 1,985.000000 3.8490 3:48:59 PM 3.8495 4.2097 3.5822 3.5576

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1213 3.32 0.560000 4.2000 3:03:07 PM 4.2000 4.2579 3.6745 3.6442

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1240 3.40    4.2941 3.7437 3.7091

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1268 3.47    4.3316 3.8155 3.7764

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1398 3.83 159.000000 4.1500 3:06:22 PM 4.1367 4.5059 4.1487 4.0890

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1418 3.88 0.700000 4.2150 3:11:30 PM 4.2150 4.5327 4.2000 4.1371

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1471 4.03    4.5511 4.2033 4.1653

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1606 4.40 1.000000 4.5000 11:52:46 AM 4.5000 4.5979 4.2118 4.2372

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1630 4.47    4.6063 4.2133 4.2499

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1702 4.66    4.6312 4.2178 4.2883

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1747 4.79    4.6469 4.2206 4.3122

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1751 4.80 1,480.000000 4.3490 3:49:33 PM 4.3495 4.6483 4.2209 4.3144

FXTN 07-50    * PIBD0717J502 5.3750 5Y 10/28/2017 1817 4.98    4.6712 4.2250 4.3495

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1912 5.24    4.6796 4.2746 4.3773

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2111 5.78 13,755.688000 4.4490 3:50:32 PM 4.4489 4.6973 4.3784 4.4357

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2205 6.04 100.000000 4.4700 11:43:41 AM 4.4700 4.7056 4.4274 4.4632

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2296 6.29    4.7137 4.4749 4.4899

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2362 6.47    4.7196 4.5093 4.5092
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2446 6.70 400.000000 4.5150 11:47:28 AM 4.5212 4.7270 4.5531 4.5339

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2488 6.82 3,000.000000 4.5490 3:51:08 PM 4.5495 4.7308 4.5750 4.5462

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2660 7.29 52.000000 4.5500 11:46:03 AM 4.5500 4.7877 4.5976 4.5693

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2843 7.79    4.8483 4.6215 4.5939

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2871 7.87    4.8576 4.6252 4.5977

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2962 8.12 0.310000 4.7000 3:10:33 PM 4.7000 4.8877 4.6372 4.6099

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3039 8.33 50.000000 4.6500 12:00:22 PM 4.6500 4.9132 4.6472 4.6203

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3095 8.48    4.9318 4.6546 4.6278

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3270 8.96 4,601.000000 4.6990 4:00:31 PM 4.6995 4.9897 4.6775 4.6513

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3305 9.05 150.000000 4.6950 2:28:20 PM 4.6950 5.0013 4.6821 4.6560

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3361 9.21    5.0199 4.6895 4.6636

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3415 9.36    5.0378 4.6965 4.6708

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3556 9.74    5.0844 4.7150 4.6898

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3598 9.86 500.000000 4.7000 11:27:59 AM 4.7000 5.0984 4.7205 4.6954

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3632 9.95    5.1096 4.7250 4.7000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3758 10.30    5.1349 4.7597 4.7355

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3856 10.56    5.1546 4.7867 4.7632

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 4003 10.97    5.1842 4.8271 4.8047

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4227 11.58    5.2292 4.8888 4.8679

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4290 11.75    5.2418 4.9061 4.8856

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4388 12.02    5.2615 4.9331 4.9133

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4542 12.44    5.2925 4.9755 4.9567

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4731 12.96    5.3304 5.0275 5.0101

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4771 13.07    5.3385 5.0385 5.0214

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4822 13.21    5.3487 5.0526 5.0357

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5096 13.96 3.360000 5.3500 3:02:57 PM 5.3500 5.4038 5.1280 5.1130

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5144 14.09    5.4134 5.1412 5.1266

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5228 14.32 3.400000 5.2900 2:32:02 PM 5.2970 5.4303 5.1643 5.1503

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5417 14.84    5.4683 5.2163 5.2036

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5872 16.09    5.5597 5.3416 5.3320

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6411 17.56    5.6680 5.4899 5.4841

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6473 17.73    5.6805 5.5070 5.5015

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6655 18.23    5.7170 5.5571 5.5529

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6829 18.71 512.000000 5.6725 4:13:47 PM 5.6721 5.7520 5.6050 5.6020

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6907 18.92    5.7677 5.6265 5.6240

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7027 19.25    5.7918 5.6595 5.6579

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7055 19.33 1,806.420000 5.7250 3:54:28 PM 5.7251 5.7974 5.6672 5.6658

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7265 19.90 4.000000 5.7400 10:52:28 AM 5.6347 5.8396 5.7250 5.7250

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7328 20.08    5.8468 5.7325 5.7325

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8034 22.01    5.9270 5.8167 5.8164

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8363 22.91    5.9644 5.8560 5.8555

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8440 23.12 10.000000 5.8500 10:12:59 AM 5.8500 5.9731 5.8652 5.8647

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8728 23.91    6.0058 5.8995 5.8989

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9049 24.79 19.000000 5.7250 3:02:42 PM 5.7316 6.0423 5.9378 5.9370
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9118 24.98 3,538.817000 5.9470 4:08:25 PM 5.9467 6.0502 5.9460 5.9452


