
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 11 0.03    3.9718 3.8750 3.8750

FXTN 05-58 PIBD0510D589 11.5000 <1M 4/7/2010 19 0.05    3.9492 3.7750 3.7749

FXTN 04-18 PIBD0410D181 6.5000 1M 4/20/2010 32 0.09    3.9124 3.6125 3.6124

FXTN 10-18 PIBD1010D188 13.8750 1M 4/27/2010 39 0.11    3.9221 3.6429 3.6428

FXTN 07-34 PIBD0710E348 11.8750 2M 5/8/2010 50 0.14    3.9450 3.7214 3.7214

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 67 0.18    3.9803 3.8429 3.8428

FXTN 10-20 PIBD1010F202 14.1250 3M 6/22/2010 95 0.26    4.0346 3.9714 3.9657

FXTN 10-21 PIBD1010G210 14.5000 4M 7/20/2010 123 0.34    4.0843 4.0176 3.9995

FXTN 05-59 PIBD0510G595 10.7500 4M 7/21/2010 124 0.34    4.0861 4.0192 4.0007

RTB 03-05 PIID0310H057 6.8750 5M 8/1/2010 135 0.37 0.060000 4.1000 11:05:13 AM 4.1000 4.1056 4.0374 4.0140

FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 144 0.39    4.1216 4.0522 4.0249

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 166 0.45    4.1607 4.0885 4.0514

RTB 05-04 PIID0510H043 10.6250 6M 9/8/2010 173 0.47    4.1731 4.1000 4.0599

FXTN 05-60 PIBD0510I600 10.8750 6M 9/22/2010 187 0.51    4.1947 4.1077 4.0930

FXTN 05-61 PIBD0510L615 9.3750 9M 12/1/2010 257 0.70    4.3028 4.1462 4.2583

FXTN 10-26 PIBD1010L261 17.5000 9M 12/21/2010 277 0.76    4.3337 4.1571 4.3055

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 304 0.83    4.3754 4.1720 4.3693

FXTN 10-27 PIBD1011A278 17.5000 10M 1/18/2011 305 0.84    4.3770 4.1725 4.3716

FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 309 0.85    4.3832 4.1747 4.3811

FXTN 05-62 PIBD0511C622 8.5000 1Y 3/3/2011 349 0.96 85.949000 4.5000 2:05:05 PM 4.4907 4.4450 4.1967 4.4756

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 392 1.07    4.4939 4.2636 4.5121

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 460 1.26    4.5669 4.3805 4.5531

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 490 1.34    4.5991 4.4321 4.5712

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 499 1.37    4.6088 4.4476 4.5766

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 550 1.51    4.6635 4.5352 4.6074

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 571 1.56    4.6861 4.5713 4.6201

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 579 1.59    4.6947 4.5851 4.6249

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 627 1.72    4.7462 4.6676 4.6539

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 634 1.74    4.7537 4.6797 4.6581

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 660 1.81    4.7816 4.7244 4.6738

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 683 1.87    4.8063 4.7639 4.6877

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 704 1.93 80.610000 4.7450 2:09:09 PM 4.7003 4.8288 4.8000 4.7003

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 768 2.10    4.8984 4.8538 4.7691

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 771 2.11    4.9016 4.8564 4.7723

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 866 2.37 20.121000 5.0150 10:43:34 AM 4.9968 5.0048 4.9363 4.8744

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 883 2.42    5.0233 4.9506 4.8927

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 920 2.52 104.035000 5.0000 2:54:16 PM 5.0241 5.0634 4.9817 4.9325

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 943 2.58    5.0884 5.0011 4.9572

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 974 2.67    5.1221 5.0271 4.9905

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1023 2.80    5.1753 5.0684 5.0432

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1025 2.81    5.1775 5.0700 5.0453

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1080 2.96 970.000000 5.1200 11:39:41 AM 5.1249 5.2372 5.1163 5.1044

FXTN 05-66    * PIBD0513C664 6.6250 3Y 3/13/2013 1090 2.99    5.2481 5.1247 5.1152
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FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1104 3.02    5.2776 5.1562 5.1473

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1153 3.16    5.3807 5.2662 5.2596

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1198 3.28    5.4755 5.3672 5.3627

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1230 3.37 16.000000 5.7000 12:03:25 PM 5.7000 5.5429 5.4391 5.4360

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1300 3.56    5.6903 5.5963 5.5965

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1324 3.63    5.7408 5.6502 5.6515

FXTN 05-67    * PIBD0514A673 6.2500 4Y 1/27/2014 1410 3.86 5,667.520000 5.8600 3:57:53 PM 5.8486 5.9219 5.8433 5.8486

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1467 4.02    5.9913 5.8815 5.8859

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1579 4.33    6.1275 5.9565 5.9594

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1650 4.52 1,181.500000 6.1000 2:22:07 PM 6.1001 6.2139 6.0040 6.0060

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1660 4.55 712.506400 6.0000 12:11:27 PM 6.1124 6.2260 6.0107 6.0125

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1670 4.58    6.2382 6.0174 6.0191

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1803 4.94 32.000000 6.2000 10:18:36 AM 6.2000 6.4000 6.1065 6.1063

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1890 5.18 80.000000 6.3000 9:51:20 AM 6.2875 6.5606 6.3220 6.3229

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1985 5.44    6.7359 6.5573 6.5595

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2097 5.75    6.9426 6.8347 6.8384

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2125 5.82    6.9942 6.9040 6.9081

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2140 5.86 8,701.349465 6.9600 4:12:06 PM 6.9455 7.0219 6.9412 6.9455

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2203 6.04    7.0659 6.9734 6.9771

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2231 6.11    7.0854 6.9877 6.9911

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2361 6.47 1,023.500000 7.0650 3:00:36 PM 7.0564 7.1762 7.0541 7.0564

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2381 6.52 139.779000 6.9500 3:02:08 PM 6.9588 7.2480 7.0736 7.0297

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2434 6.67    7.4385 7.1250 6.9588

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2593 7.10    7.5267 7.2420 7.0914

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2714 7.44 50.000000 7.1800 9:04:49 AM 7.1800 7.5938 7.3311 7.1922

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2875 7.88    7.6831 7.4495 7.3265

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3168 8.68    7.8457 7.6652 7.5707

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3259 8.93 1.457276 7.8000 3:06:26 PM 7.6815 7.8961 7.7321 7.6466

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3623 9.93    8.0981 8.0000 7.9500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4378 11.99    8.3408 8.2351 8.1968

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4595 12.59    8.4106 8.3026 8.2677

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4721 12.93    8.4511 8.3418 8.3089

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4819 13.20    8.4826 8.3724 8.3410

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4966 13.61    8.5299 8.4181 8.3890

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5190 14.22    8.6019 8.4879 8.4623

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5253 14.39    8.6221 8.5075 8.4828

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5351 14.66    8.6536 8.5380 8.5149

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5505 15.08 50.000000 8.5750 11:36:06 AM 8.5750 8.7032 8.5859 8.5652

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5694 15.60    8.7639 8.6448 8.6270

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5734 15.71    8.7768 8.6572 8.6401

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5785 15.85    8.7932 8.6731 8.6568

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6107 16.73 50.000000 8.6000 10:17:14 AM 8.6000 8.8967 8.7733 8.7620

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6380 17.48 100.000000 8.6000 10:17:57 AM 8.6000 8.9845 8.8583 8.8513
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FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6835 18.73    9.1308 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7436 20.37    9.1623 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7618 20.87    9.1719 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7870 21.56    9.1851 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8291 22.72    9.2072 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8997 24.65    9.2442 9.1000 9.1000


