
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 8 0.02    3.9907 3.9806 3.9806

FXTN 05-58 PIBD0510D589 11.5000 <1M 4/7/2010 16 0.04    3.9800 3.9583 3.9583

FXTN 04-18 PIBD0410D181 6.5000 <1M 4/20/2010 29 0.08    3.9626 3.9222 3.9222

FXTN 10-18 PIBD1010D188 13.8750 1M 4/27/2010 36 0.10    3.9533 3.9028 3.9028

FXTN 07-34 PIBD0710E348 11.8750 2M 5/8/2010 47 0.13    3.9681 3.9159 3.9159

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 64 0.18    3.9956 3.9429 3.9429

FXTN 10-20 PIBD1010F202 14.1250 3M 6/22/2010 92 0.25    4.0409 3.9873 3.9873

FXTN 10-21 PIBD1010G210 14.5000 4M 7/20/2010 120 0.33    4.0889 4.0220 4.0220

FXTN 05-59 PIBD0510G595 10.7500 4M 7/21/2010 121 0.33    4.0907 4.0231 4.0231

RTB 03-05 PIID0310H057 6.8750 5M 8/1/2010 132 0.36    4.1100 4.0352 4.0352

FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 141 0.39    4.1258 4.0451 4.0451

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 163 0.45    4.1643 4.0692 4.0692

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 170 0.47 1.000000 4.2950 3:15:34 PM 4.2950 4.1766 4.0769 4.0769

FXTN 05-60 PIBD0510I600 10.8750 6M 9/22/2010 184 0.50    4.2012 4.0923 4.0923

FXTN 05-61 PIBD0510L615 9.3750 9M 12/1/2010 254 0.70    4.3226 4.2370 4.2370

FXTN 10-26 PIBD1010L261 17.5000 9M 12/21/2010 274 0.75    4.3572 4.2804 4.2804

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 301 0.82    4.4040 4.3391 4.3391

FXTN 10-27 PIBD1011A278 17.5000 10M 1/18/2011 302 0.83    4.4057 4.3413 4.3413

FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 306 0.84    4.4126 4.3500 4.3500

FXTN 05-62 PIBD0511C622 8.5000 1Y 3/3/2011 346 0.95 0.235000 4.4000 10:48:51 AM 4.4000 4.4819 4.4370 4.4370

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 389 1.07    4.5270 4.4693 4.4693

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 457 1.25    4.5908 4.5047 4.5048

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 487 1.33    4.6190 4.5203 4.5204

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 496 1.36 0.535000 4.6250 10:22:17 AM 4.5666 4.6274 4.5250 4.5251

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 547 1.50    4.6753 4.5515 4.5518

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 568 1.56    4.6950 4.5624 4.5627

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 576 1.58    4.7025 4.5666 4.5669

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 624 1.71    4.7475 4.5916 4.5919

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 631 1.73    4.7541 4.5952 4.5956

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 657 1.80    4.7785 4.6088 4.6092

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 680 1.86    4.8001 4.6207 4.6212

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 701 1.92 79.862000 4.6500 11:23:40 AM 4.6321 4.8198 4.6317 4.6321

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 765 2.10    4.8904 4.7168 4.7118

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 768 2.10    4.8937 4.7208 4.7155

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 863 2.36 1.000000 5.0000 10:29:50 AM 5.0000 4.9985 4.8471 4.8338

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 880 2.41    5.0172 4.8697 4.8550

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 917 2.51 8.101000 5.0250 3:19:28 PM 5.0250 5.0580 4.9189 4.9010

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 940 2.58    5.0834 4.9495 4.9297

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 971 2.66    5.1176 4.9907 4.9683

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1020 2.79    5.1717 5.0559 5.0293

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1022 2.80    5.1739 5.0586 5.0318

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1077 2.95 50.000000 5.1269 3:36:55 PM 5.1269 5.2345 5.1317 5.1002

FXTN 05-66    * PIBD0513C664 6.6250 3Y 3/13/2013 1087 2.98    5.2456 5.1450 5.1127
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FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1101 3.02    5.2745 5.1765 5.1455

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1150 3.15    5.3756 5.2867 5.2603

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1195 3.27    5.4684 5.3879 5.3658

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1227 3.36    5.5344 5.4599 5.4408

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1297 3.55    5.6788 5.6174 5.6049

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1321 3.62    5.7283 5.6714 5.6611

FXTN 05-67    * PIBD0514A673 6.2500 4Y 1/27/2014 1407 3.85 1,004.370000 5.8650 3:46:19 PM 5.8627 5.9058 5.8648 5.8627

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1464 4.01    5.9786 5.9011 5.8993

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1576 4.32    6.1216 5.9724 5.9712

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1647 4.51 116.174000 6.1000 11:38:48 AM 6.1108 6.2123 6.0177 6.0168

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1657 4.54 100.000000 6.1200 11:10:26 AM 6.1200 6.2251 6.0240 6.0232

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1667 4.57    6.2378 6.0304 6.0296

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1800 4.93    6.4077 6.1151 6.1150

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1887 5.17    6.5658 6.3319 6.3319

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1982 5.43    6.7384 6.5686 6.5686

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2094 5.74    6.9419 6.8478 6.8477

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2122 5.81    6.9927 6.9175 6.9175

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2137 5.85 4,523.165000 6.9550 3:09:45 PM 6.9549 7.0200 6.9549 6.9549

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2200 6.03    7.0589 6.9948 6.9920

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2228 6.10    7.0762 7.0126 7.0085

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2358 6.46    7.1565 7.0950 7.0850

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2378 6.52 258.910000 6.9750 3:26:49 PM 6.9740 7.2190 7.1032 7.0546

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2431 6.66    7.3846 7.1250 6.9740

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2590 7.10    7.4754 7.2387 7.1045

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2711 7.43    7.5445 7.3252 7.2038

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2872 7.87 0.400000 7.2500 10:07:58 AM 7.2500 7.6364 7.4403 7.3360

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3165 8.67    7.8037 7.6497 7.5765

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3256 8.92 100.000000 7.6900 9:25:27 AM 7.6900 7.8556 7.7148 7.6512

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3620 9.92    8.0635 7.9750 7.9500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4375 11.99    8.3080 8.2159 8.1968

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4592 12.58    8.3783 8.2852 8.2677

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4718 12.93    8.4191 8.3254 8.3089

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4816 13.19    8.4509 8.3567 8.3410

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4963 13.60    8.4985 8.4036 8.3890

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5187 14.21    8.5710 8.4751 8.4623

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5250 14.38    8.5914 8.4952 8.4828

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5348 14.65    8.6232 8.5264 8.5149

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5502 15.07    8.6731 8.5756 8.5652

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5691 15.59    8.7343 8.6359 8.6270

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5731 15.70    8.7472 8.6487 8.6401

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5782 15.84    8.7637 8.6649 8.6568

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6104 16.72    8.8680 8.7677 8.7620

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6377 17.47    8.9565 8.8548 8.8513
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FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6832 18.72    9.1038 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7433 20.36    9.1338 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7615 20.86    9.1428 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7867 21.55    9.1554 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8288 22.71    9.1764 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8994 24.64    9.2115 9.1000 9.1000


