
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 05-58 PIBD0510D589 11.5000 <1M 4/7/2010 1     4.0000 4.0000 4.0000

FXTN 04-18 PIBD0410D181 6.5000 <1M 4/20/2010 14 0.04    3.9757 3.9257 3.9257

FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 21 0.06    3.9626 3.8857 3.8857

FXTN 07-34 PIBD0710E348 11.8750 1M 5/8/2010 32 0.09    3.9421 3.8229 3.8229

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 49 0.13    3.9432 3.8299 3.8137

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 77 0.21    3.9616 3.8944 3.8431

FXTN 10-21 PIBD1010G210 14.5000 4M 7/20/2010 105 0.29    3.9863 3.9549 3.8783

FXTN 05-59 PIBD0510G595 10.7500 4M 7/21/2010 106 0.29    3.9880 3.9565 3.8803

RTB 03-05 PIID0310H057 6.8750 4M 8/1/2010 117 0.32 1.291000 4.0150 2:56:32 PM 4.1620 4.0067 3.9747 3.9023

FXTN 10-22 PIBD1010H228 14.6250 4M 8/10/2010 126 0.35    4.0220 3.9895 3.9204

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 148 0.41    4.0594 4.0258 3.9644

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 155 0.42 0.120000 4.4000 11:40:23 AM 4.4000 4.0713 4.0373 3.9784

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 169 0.46    4.0951 4.0604 4.0065

FXTN 05-61 PIBD0510L615 9.3750 8M 12/1/2010 239 0.65    4.2330 4.1939 4.1616

FXTN 10-26 PIBD1010L261 17.5000 9M 12/21/2010 259 0.71    4.2747 4.2343 4.2077

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 286 0.78    4.3310 4.2888 4.2700

FXTN 10-27 PIBD1011A278 17.5000 10M 1/18/2011 287 0.79    4.3331 4.2908 4.2723

FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 291 0.80    4.3414 4.2989 4.2816

FXTN 05-62 PIBD0511C622 8.5000 11M 3/3/2011 331 0.91 206.200000 4.6250 3:41:58 PM 4.4999 4.4248 4.3796 4.3739

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 374 1.02    4.4910 4.4427 4.4425

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 442 1.21    4.5634 4.5096 4.5090

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 472 1.29    4.5953 4.5392 4.5383

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 481 1.32 1.990000 5.4000 12:02:45 PM 4.9535 4.6049 4.5481 4.5471

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 532 1.46    4.6592 4.5983 4.5969

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 553 1.52 15.000000 4.8000 3:16:19 PM 4.8000 4.6815 4.6190 4.6175

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 561 1.54    4.6900 4.6269 4.6253

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 609 1.67    4.7411 4.6741 4.6722

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 616 1.69    4.7486 4.6810 4.6791

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 642 1.76 1.190000 5.1250 3:45:33 PM 5.1250 4.7762 4.7067 4.7045

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 665 1.82    4.8007 4.7293 4.7270

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 686 1.88    4.8231 4.7500 4.7475

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 750 2.05    4.8854 4.8084 4.8047

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 753 2.06    4.8883 4.8111 4.8074

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 848 2.32 5.500000 5.3000 11:39:05 AM 5.0272 4.9809 4.8978 4.8923

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 865 2.37    4.9974 4.9133 4.9075

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 902 2.47 2.175000 5.0000 3:40:40 PM 4.9816 5.0335 4.9471 4.9405

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 925 2.53    5.0559 4.9681 4.9611

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 956 2.62    5.0861 4.9964 4.9888

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1005 2.75    5.1338 5.0411 5.0326

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1007 2.76    5.1357 5.0429 5.0344

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1062 2.91 0.184000 5.0600 11:51:32 AM 5.0600 5.1893 5.0931 5.0836

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1072 2.94    5.1991 5.1022 5.0925

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1086 2.98    5.2127 5.1150 5.1050
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FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1135 3.11    5.2996 5.2034 5.1957

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1180 3.23    5.3793 5.2846 5.2791

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1212 3.32    5.4360 5.3424 5.3383

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1282 3.51    5.5601 5.4687 5.4680

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1306 3.58    5.6027 5.5120 5.5124

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1392 3.81 1,900.000000 5.7800 4:04:36 PM 5.7772 5.7551 5.6671 5.6717

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1449 3.97    5.8562 5.7700 5.7772

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1561 4.28    6.0188 5.9300 5.9182

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1632 4.47 890.745000 6.1000 3:44:26 PM 6.0987 6.1220 6.0314 6.0075

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1642 4.50 0.150000 6.0005 11:22:53 AM 6.0005 6.1365 6.0457 6.0201

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1652 4.53    6.1510 6.0600 6.0327

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1785 4.89    6.3442 6.2500 6.2000

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1872 5.13 0.200000 6.1250 11:52:36 AM 6.1250 6.4897 6.4052 6.3696

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1967 5.39    6.6486 6.5746 6.5549

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2079 5.70    6.8359 6.7743 6.7733

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2107 5.77    6.8827 6.8242 6.8279

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2122 5.81 2,538.651276 6.8600 3:58:04 PM 6.8571 6.9078 6.8510 6.8571

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2185 5.99    6.9417 6.8892 6.8942

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2213 6.06    6.9568 6.9062 6.9107

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2343 6.42 662.800000 6.9875 4:09:43 PM 6.9872 7.0267 6.9850 6.9872

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2363 6.47 5.959000 6.9750 3:54:52 PM 6.9249 7.0375 6.9946 6.9947

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2416 6.62    7.0659 7.0201 7.0145

FXTN 07-49    * PIBD0717C493 7.0000 7Y 3/31/2017 2551 6.99    7.1385 7.0850 7.0650

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2575 7.05    7.1583 7.1036 7.0834

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2696 7.39    7.2586 7.1971 7.1764

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2857 7.83    7.3919 7.3216 7.3002

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3150 8.63    7.6346 7.5482 7.5253

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3241 8.88 8.399970 7.4750 3:41:19 PM 7.5218 7.7100 7.6185 7.5953

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3605 9.88    8.0115 7.9000 7.8750

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4360 11.95    8.2692 8.1586 8.1394

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4577 12.54    8.3433 8.2329 8.2154

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4703 12.88    8.3863 8.2760 8.2596

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4801 13.15    8.4197 8.3096 8.2939

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4948 13.56    8.4699 8.3599 8.3454

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5172 14.17    8.5463 8.4366 8.4238

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5235 14.34    8.5678 8.4582 8.4459

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5333 14.61    8.6013 8.4918 8.4802

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5487 15.03    8.6538 8.5445 8.5342

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5676 15.55    8.7183 8.6092 8.6004

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5716 15.66    8.7320 8.6229 8.6144

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5767 15.80    8.7494 8.6404 8.6322

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6089 16.68    8.8592 8.7507 8.7450

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6362 17.43    8.9524 8.8442 8.8406
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FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6817 18.68    9.1077 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7418 20.32    9.1379 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7600 20.82    9.1471 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7852 21.51    9.1598 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8273 22.67    9.1810 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8979 24.60    9.2165 9.1000 9.1000


