
Interpolated Bonds

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

FXTN 10-17 PID1010CA170 13.8750 <1M 3/30/2010 18 0.05    3.9755 3.9336 3.9336

FXTN 05-58 PIBD0510D589 11.5000 1M 4/7/2010 26 0.07 1.471000 3.8455 11:43:57 AM 3.9350 3.9639 3.9023 3.9023

FXTN 04-18 PIBD0410D181 6.5000 1M 4/20/2010 39 0.11    3.9596 3.8804 3.8804

FXTN 10-18 PIBD1010D188 13.8750 2M 4/27/2010 46 0.13    3.9663 3.8866 3.8866

FXTN 07-34 PIBD0710E348 11.8750 2M 5/8/2010 57 0.16    3.9769 3.8964 3.8964

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 74 0.20    3.9933 3.9116 3.9116

FXTN 10-20 PIBD1010F202 14.1250 4M 6/22/2010 102 0.28    4.0355 3.9500 3.9500

FXTN 10-21 PIBD1010G210 14.5000 5M 7/20/2010 130 0.36    4.0954 4.0038 4.0038

FXTN 05-59 PIBD0510G595 10.7500 5M 7/21/2010 131 0.36    4.0975 4.0058 4.0058

RTB 03-05 PIID0310H057 6.8750 5M 8/1/2010 142 0.39 4.648460 4.3750 2:49:05 PM 4.6074 4.1210 4.0269 4.0269

FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 151 0.41    4.1403 4.0442 4.0442

FXTN 10-23 PIBD1010I236 14.6250 6M 9/1/2010 173 0.47    4.1873 4.0865 4.0865

RTB 05-04 PIID0510H043 10.6250 6M 9/8/2010 180 0.49 0.200000 6.0000 10:51:59 AM 6.0000 4.2023 4.1000 4.1000

FXTN 05-60 PIBD0510I600 10.8750 7M 9/22/2010 194 0.53 4.239391 4.5000 2:50:07 PM 4.4118 4.2261 4.1231 4.1233

FXTN 05-61 PIBD0510L615 9.3750 9M 12/1/2010 264 0.72    4.3450 4.2385 4.2396

FXTN 10-26 PIBD1010L261 17.5000 10M 12/21/2010 284 0.78    4.3790 4.2714 4.2728

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 311 0.85    4.4249 4.3159 4.3176

FXTN 10-27 PIBD1011A278 17.5000 11M 1/18/2011 312 0.85    4.4266 4.3176 4.3193

FXTN 07-35 PIBD0711A354 11.0000 11M 1/22/2011 316 0.87 2.100000 4.4000 11:55:56 AM 4.4476 4.4334 4.3242 4.3260

FXTN 05-62 PIBD0511C622 8.5000 1Y 3/3/2011 356 0.98 67.000000 4.4250 12:00:35 PM 4.4208 4.5013 4.3901 4.3924

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 399 1.09    4.5368 4.4265 4.4286

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 467 1.28    4.5832 4.4752 4.4769

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 497 1.36    4.6036 4.4967 4.4982

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 506 1.39 3.000000 4.8000 2:49:34 PM 4.8000 4.6098 4.5032 4.5045

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 557 1.53    4.6446 4.5397 4.5407

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 578 1.58    4.6589 4.5547 4.5556

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 586 1.61    4.6643 4.5605 4.5613

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 634 1.74    4.6971 4.5948 4.5954

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 641 1.76    4.7019 4.5999 4.6003

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 667 1.83    4.7196 4.6185 4.6188

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 690 1.89    4.7353 4.6350 4.6351

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 711 1.95 150.000000 4.6500 10:07:00 AM 4.6500 4.7496 4.6500 4.6500

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 775 2.12    4.8284 4.7336 4.7351

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 778 2.13    4.8321 4.7375 4.7391

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 873 2.39 106.957000 5.1250 2:52:09 PM 5.1100 4.9490 4.8616 4.8655

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 890 2.44    4.9699 4.8838 4.8881

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 927 2.54 20.880000 5.0850 2:42:13 PM 5.0830 5.0154 4.9321 4.9373

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 950 2.60    5.0437 4.9621 4.9679

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 981 2.69    5.0819 5.0026 5.0091

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1030 2.82    5.1422 5.0666 5.0743

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1032 2.83 120.000000 5.1250 3:17:33 PM 5.1283 5.1446 5.0692 5.0770

FXTN 07-43    * PIBD0713C438 8.7500 3Y 3/3/2013 1087 2.98 1,229.000000 5.1600 3:23:43 PM 5.1534 5.2123 5.1411 5.1501

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1097 3.01    5.2360 5.1651 5.1739
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FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1111 3.04    5.2692 5.1987 5.2072

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1160 3.18    5.3853 5.3164 5.3236

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1205 3.30    5.4920 5.4245 5.4306

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1237 3.39    5.5678 5.5014 5.5067

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1307 3.58    5.7337 5.6695 5.6730

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1331 3.65    5.7906 5.7272 5.7301

FXTN 05-67    * PIBD0514A673 6.2500 4Y 1/27/2014 1417 3.88 2,865.000000 5.9395 3:18:30 PM 5.9345 5.9945 5.9337 5.9345

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1474 4.04    6.0519 5.9665 5.9672

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1586 4.35    6.1647 6.0308 6.0314

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1657 4.54 377.080000 6.1300 2:51:27 PM 6.1599 6.2362 6.0716 6.0722

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1667 4.57    6.2463 6.0774 6.0779

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1677 4.59    6.2564 6.0831 6.0836

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1810 4.96    6.3904 6.1595 6.1599

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1897 5.20 17.124000 6.3300 10:58:43 AM 6.3300 6.5668 6.3754 6.3768

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1992 5.46    6.7595 6.6110 6.6136

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2104 5.76    6.9866 6.8889 6.8927

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2132 5.84    7.0434 6.9584 6.9625

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2147 5.88 3,286.009758 7.0025 4:03:29 PM 6.9999 7.0738 6.9956 6.9999

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2210 6.05    7.1129 7.0253 7.0288

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2238 6.13    7.1302 7.0386 7.0416

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2368 6.49 410.000000 7.1100 3:15:00 PM 7.1012 7.2108 7.1000 7.1012

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2388 6.54 13.392000 7.0000 2:51:19 PM 6.9937 7.2484 7.1068 7.1077

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2441 6.69 4.000000 7.0250 3:23:18 PM 7.0500 7.3481 7.1250 7.1250

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2600 7.12    7.4458 7.2420 7.2420

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2721 7.45 300.000000 7.4250 11:34:57 AM 7.4250 7.5202 7.3311 7.3311

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2882 7.90    7.6191 7.4495 7.4495

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3175 8.70    7.7992 7.6652 7.6652

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3266 8.95 159.518938 7.7100 2:59:24 PM 7.7706 7.8551 7.7321 7.7321

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3630 9.95    8.0788 8.0000 8.0000

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4385 12.01    8.3302 8.2351 8.2351

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4602 12.61    8.4024 8.3026 8.3026

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4728 12.95    8.4444 8.3418 8.3418

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4826 13.22    8.4770 8.3724 8.3724

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4973 13.62    8.5259 8.4181 8.4181

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5197 14.24    8.6005 8.4879 8.4879

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5260 14.41    8.6215 8.5075 8.5075

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5358 14.68    8.6541 8.5380 8.5380

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5512 15.10    8.7053 8.5859 8.5859

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5701 15.62 140.000000 8.7500 10:39:41 AM 8.7500 8.7683 8.6448 8.6448

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5741 15.73    8.7816 8.6572 8.6572

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5792 15.87    8.7985 8.6731 8.6731

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6114 16.75    8.9057 8.7733 8.7733

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6387 17.50    8.9966 8.8583 8.8583
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FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6842 18.75    9.1481 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7443 20.39    9.1839 9.0417 9.0417

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7625 20.89    9.1947 9.0543 9.0543

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7877 21.58    9.2098 9.0718 9.0718

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8298 22.73    9.2348 9.1010 9.1010

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9004 24.67    9.2769 9.1500 9.1500


