
Interpolated Bonds

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

FXTN 04-18 PIBD0410D181 6.5000 <1M 4/20/2010 7 0.02 0.130000 3.5000 9:48:19 AM 3.5000 4.0023 3.9914 3.9657

FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 14 0.04    4.0050 3.9814 3.9257

FXTN 07-34 PIBD0710E348 11.8750 <1M 5/8/2010 25 0.07    4.0092 3.9657 3.8629

FXTN 10-19 PIBD1010E196 14.2500 1M 5/25/2010 42 0.12    4.0177 3.9554 3.8187

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 70 0.19    4.0375 3.9804 3.9062

FXTN 10-21 PIBD1010G210 14.5000 3M 7/20/2010 98 0.27    4.0625 4.0049 3.9814

FXTN 05-59 PIBD0510G595 10.7500 3M 7/21/2010 99 0.27    4.0641 4.0058 3.9825

RTB 03-05 PIID0310H057 6.8750 4M 8/1/2010 110 0.30 63.183000 4.2500 3:40:09 PM 4.1988 4.0815 4.0148 3.9943

FXTN 10-22 PIBD1010H228 14.6250 4M 8/10/2010 119 0.33    4.0956 4.0223 4.0039

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 141 0.39    4.1303 4.0404 4.0275

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 148 0.41 8.000000 4.0260 3:55:53 PM 4.3221 4.1414 4.0462 4.0350

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 162 0.44    4.1634 4.0577 4.0500

FXTN 05-61 PIBD0510L615 9.3750 8M 12/1/2010 232 0.64    4.2901 4.1558 4.1515

FXTN 10-26 PIBD1010L261 17.5000 8M 12/21/2010 252 0.69    4.3283 4.1889 4.1837

FXTN 03-17 PIBD0311A175 5.3750 9M 1/17/2011 279 0.76    4.3799 4.2334 4.2272

FXTN 10-27 PIBD1011A278 17.5000 9M 1/18/2011 280 0.77    4.3818 4.2351 4.2288

FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 284 0.78    4.3894 4.2417 4.2353

FXTN 05-62 PIBD0511C622 8.5000 11M 3/3/2011 324 0.89 501.769690 4.1250 11:39:22 AM 4.5495 4.4658 4.3077 4.2997

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 367 1.01    4.5422 4.3781 4.3663

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 435 1.19    4.6289 4.4864 4.4554

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 465 1.27    4.6671 4.5342 4.4947

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 474 1.30 0.400000 6.0000 9:11:16 AM 6.0000 4.6785 4.5485 4.5065

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 525 1.44    4.7435 4.6297 4.5733

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 546 1.50    4.7702 4.6632 4.6008

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 554 1.52    4.7804 4.6759 4.6113

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 602 1.65    4.8416 4.7524 4.6741

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 609 1.67    4.8505 4.7635 4.6833

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 635 1.74    4.8836 4.8049 4.7174

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 658 1.80    4.9129 4.8416 4.7475

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 679 1.86    4.9397 4.8750 4.7750

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 743 2.04    4.9905 4.9150 4.8304

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 746 2.04    4.9929 4.9169 4.8330

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 841 2.30    5.0685 4.9762 4.9153

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 858 2.35    5.0820 4.9869 4.9300

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 895 2.45 2.650000 5.0250 2:43:15 PM 5.0250 5.1114 5.0100 4.9621

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 918 2.52    5.1297 5.0244 4.9820

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 949 2.60    5.1543 5.0437 5.0088

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 998 2.73    5.1933 5.0744 5.0513

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1000 2.74 3.134000 4.9510 11:39:25 AM 4.9510 5.1949 5.0756 5.0530

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1055 2.89 150.000000 5.1250 9:43:54 AM 5.1250 5.2386 5.1100 5.1007

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1065 2.92    5.2466 5.1162 5.1093

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1079 2.96    5.2577 5.1250 5.1214

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1128 3.09    5.3553 5.2222 5.2158
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FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1173 3.21    5.4449 5.3114 5.3024

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1205 3.30 1.000000 6.2500 2:25:38 PM 6.2500 5.5087 5.3749 5.3640

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1275 3.49    5.6481 5.5138 5.4988

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1299 3.56    5.6959 5.5614 5.5450

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1385 3.79 3,746.000000 5.8170 4:14:13 PM 5.8203 5.8672 5.7319 5.7105

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1442 3.95    5.9808 5.8450 5.8203

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1554 4.26    6.1583 6.0467 5.9968

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1625 4.45 142.997900 6.0900 3:08:05 PM 6.1110 6.2709 6.1745 6.1088

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1635 4.48 10.000000 6.0800 9:54:22 AM 6.0800 6.2868 6.1925 6.1245

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1645 4.51    6.3026 6.2105 6.1403

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1778 4.87    6.5135 6.4500 6.3500

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1865 5.11    6.6348 6.5778 6.4918

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1960 5.37 20.000000 6.2300 8:58:44 AM 6.2300 6.7673 6.7173 6.6467

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2072 5.68    6.9235 6.8818 6.8292

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2100 5.75    6.9625 6.9230 6.8749

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2115 5.79 1,170.000000 6.8900 4:05:03 PM 6.8993 6.9835 6.9450 6.8993

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2178 5.97    7.0448 6.9995 6.9558

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2206 6.04    7.0720 7.0238 6.9809

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2336 6.40 2,800.221000 7.0750 4:08:29 PM 7.0974 7.1985 7.1363 7.0974

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2356 6.45 22.230000 6.9250 3:03:20 PM 6.9317 7.2101 7.1473 7.1049

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2409 6.60    7.2408 7.1762 7.1246

FXTN 07-49    * PIBD0717C493 7.0000 7Y 3/31/2017 2544 6.97    7.3192 7.2500 7.1750

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2568 7.04    7.3374 7.2671 7.1938

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2689 7.37 20.000000 7.3500 8:57:39 AM 7.3500 7.4288 7.3532 7.2885

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2850 7.81    7.5504 7.4677 7.4145

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3143 8.61    7.7717 7.6762 7.6439

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3234 8.86 196.000000 7.5250 2:17:48 PM 7.5632 7.8404 7.7410 7.7151

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3598 9.86    8.1154 8.0000 8.0000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4353 11.93    8.3522 8.2351 8.2351

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4570 12.52    8.4203 8.3026 8.3026

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4696 12.87    8.4599 8.3418 8.3418

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4794 13.13    8.4906 8.3724 8.3724

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4941 13.54    8.5367 8.4181 8.4181

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5165 14.15    8.6070 8.4879 8.4879

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5228 14.32    8.6268 8.5075 8.5075

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5326 14.59    8.6575 8.5380 8.5380

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5480 15.01    8.7058 8.5859 8.5859

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5669 15.53    8.7651 8.6448 8.6448

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5709 15.64    8.7777 8.6572 8.6572

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5760 15.78    8.7937 8.6731 8.6731

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6082 16.66    8.8947 8.7733 8.7733

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6355 17.41    8.9803 8.8583 8.8583

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6810 18.66    9.1231 9.0000 9.0000
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FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7411 20.30    9.1503 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7593 20.80    9.1586 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7845 21.49 10.000000 8.7500 12:07:13 PM 8.7500 9.1700 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8266 22.65    9.1891 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8972 24.58    9.2212 9.1000 9.1000


