
Interpolated Bonds

ISIN
Instrument 
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Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 05-58 PIBD0510D589 11.5000 <1M 4/7/2010 8 0.02    3.9904 3.9800 3.9800

FXTN 04-18 PIBD0410D181 6.5000 <1M 4/20/2010 21 0.06    3.9725 3.9429 3.9429

FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 28 0.08    3.9629 3.9229 3.9229

FXTN 07-34 PIBD0710E348 11.8750 1M 5/8/2010 39 0.11    3.9533 3.9000 3.9000

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 56 0.15    3.9609 3.9000 3.9000

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 84 0.23    3.9734 3.9000 3.9000

FXTN 10-21 PIBD1010G210 14.5000 4M 7/20/2010 112 0.31    4.0067 3.9385 3.9385

FXTN 05-59 PIBD0510G595 10.7500 4M 7/21/2010 113 0.31    4.0082 3.9404 3.9404

RTB 03-05 PIID0310H057 6.8750 4M 8/1/2010 124 0.34    4.0245 3.9615 3.9615

FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 133 0.36    4.0379 3.9788 3.9788

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 155 0.42    4.0707 4.0212 4.0212

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 162 0.44 0.146232 3.7500 11:26:29 AM 3.7500 4.0811 4.0346 4.0346

FXTN 05-60 PIBD0510I600 10.8750 6M 9/22/2010 176 0.48    4.1019 4.0615 4.0615

FXTN 05-61 PIBD0510L615 9.3750 8M 12/1/2010 246 0.67    4.2383 4.2010 4.2010

FXTN 10-26 PIBD1010L261 17.5000 9M 12/21/2010 266 0.73    4.2783 4.2410 4.2410

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 293 0.80    4.3323 4.2950 4.2950

FXTN 10-27 PIBD1011A278 17.5000 10M 1/18/2011 294 0.81    4.3343 4.2970 4.2970

FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 298 0.82    4.3423 4.3050 4.3050

FXTN 05-62 PIBD0511C622 8.5000 11M 3/3/2011 338 0.93 6.800000 4.4000 2:16:32 PM 4.4146 4.4223 4.3850 4.3850

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 381 1.04    4.4882 4.4473 4.4439

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 449 1.23    4.5648 4.5133 4.4997

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 479 1.31    4.5986 4.5424 4.5243

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 488 1.34    4.6087 4.5511 4.5317

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 539 1.48    4.6662 4.6006 4.5736

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 560 1.53    4.6898 4.6210 4.5908

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 568 1.56    4.6988 4.6287 4.5974

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 616 1.69    4.7529 4.6753 4.6368

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 623 1.71    4.7608 4.6821 4.6425

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 649 1.78    4.7901 4.7073 4.6639

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 672 1.84    4.8160 4.7296 4.6828

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 693 1.90 64.500000 4.7000 4:04:13 PM 4.7000 4.8396 4.7500 4.7000

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 757 2.07    4.9024 4.8050 4.7633

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 760 2.08    4.9054 4.8075 4.7662

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 855 2.34    4.9987 4.8891 4.8602

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 872 2.39    5.0153 4.9037 4.8770

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 909 2.49 1.000000 5.0150 12:00:34 PM 5.0150 5.0517 4.9355 4.9136

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 932 2.55    5.0742 4.9552 4.9363

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 963 2.64    5.1047 4.9819 4.9670

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1012 2.77    5.1528 5.0239 5.0154

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1014 2.78    5.1548 5.0257 5.0174

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1069 2.93 950.000000 5.0985 3:58:29 PM 5.0955 5.2087 5.0729 5.0718

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1079 2.96    5.2186 5.0815 5.0817

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1093 2.99    5.2323 5.0935 5.0955
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FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1142 3.13    5.3297 5.1860 5.1869

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1187 3.25    5.4191 5.2709 5.2709

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1219 3.34 0.050000 6.1000 11:18:30 AM 6.1000 5.4826 5.3313 5.3305

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1289 3.53    5.6217 5.4634 5.4611

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1313 3.60    5.6694 5.5087 5.5059

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1399 3.83 5,350.000000 5.7700 3:57:54 PM 5.7727 5.8402 5.6711 5.6663

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1456 3.99    5.9535 5.7786 5.7727

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1568 4.30    6.1068 5.9691 5.8751

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1639 4.49 4,173.244800 6.0800 3:58:00 PM 6.0796 6.2040 6.0898 5.9400

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1649 4.52 1,280.000000 6.0800 4:03:53 PM 6.0800 6.2177 6.1068 5.9492

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1659 4.55    6.2314 6.1238 5.9583

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1792 4.91    6.4135 6.3500 6.0800

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1879 5.15 1.176000 6.1250 10:22:42 AM 6.1250 6.5499 6.4873 6.2865

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1974 5.41    6.6989 6.6372 6.5119

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2086 5.72    6.8745 6.8139 6.7777

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2114 5.79    6.9184 6.8581 6.8441

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2129 5.83 7,422.405000 6.8700 3:54:25 PM 6.8797 6.9419 6.8817 6.8797

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2192 6.01    6.9828 6.9141 6.9133

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2220 6.08    7.0009 6.9285 6.9282

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2350 6.44 1,820.000000 6.9900 4:04:40 PM 6.9975 7.0852 6.9954 6.9975

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2370 6.49 264.360000 6.9250 3:43:02 PM 6.9247 7.1672 7.0857 7.0872

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2423 6.64    7.3846 7.3250 7.3250

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2582 7.07    7.4706 7.4086 7.4086

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2703 7.41    7.5361 7.4722 7.4722

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2864 7.85    7.6231 7.5568 7.5568

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3157 8.65    7.7816 7.7108 7.7108

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3248 8.90    7.8308 7.7587 7.7587

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3612 9.90    8.0277 7.9500 7.9500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4367 11.96    8.2788 8.1968 8.1968

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4584 12.56    8.3510 8.2677 8.2677

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4710 12.90    8.3929 8.3089 8.3089

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4808 13.17    8.4255 8.3410 8.3410

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4955 13.58    8.4744 8.3890 8.3890

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5179 14.19    8.5489 8.4623 8.4623

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5242 14.36    8.5699 8.4828 8.4828

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5340 14.63    8.6025 8.5149 8.5149

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5494 15.05    8.6537 8.5652 8.5652

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5683 15.57    8.7166 8.6270 8.6270

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5723 15.68 33.400000 8.6000 10:43:05 AM 8.6000 8.7299 8.6401 8.6401

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5774 15.82    8.7469 8.6568 8.6568

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6096 16.70    8.8540 8.7620 8.7620

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6369 17.45    8.9448 8.8513 8.8513

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6824 18.70    9.0962 9.0000 9.0000
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FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7425 20.34    9.1277 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7607 20.84    9.1372 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7859 21.53    9.1505 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8280 22.68    9.1726 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8986 24.62    9.2096 9.1000 9.1000


