
Interpolated Bonds

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

FXTN 10-20 PIBD1010F202 14.1250 <1M 6/22/2010 4 0.01    4.0097 4.0000 4.0000

FXTN 10-21 PIBD1010G210 14.5000 1M 7/20/2010 32 0.09    4.1006 4.0000 4.0000

FXTN 05-59 PIBD0510G595 10.7500 1M 7/21/2010 33 0.09 8.000000 4.3500 10:18:34 AM 4.3500 4.1038 4.0000 4.0000

RTB 03-05 PIID0310H057 6.8750 2M 8/1/2010 44 0.12 16.840000 4.0250 2:55:16 PM 4.0250 4.1101 3.9783 3.9786

FXTN 10-22 PIBD1010H228 14.6250 2M 8/10/2010 53 0.15    4.1152 3.9606 3.9610

FXTN 10-23 PIBD1010I236 14.6250 2M 9/1/2010 75 0.21    4.1278 3.9172 3.9181

RTB 05-04 PIID0510H043 10.6250 3M 9/8/2010 82 0.22 6.436000 4.3000 11:30:37 AM 4.2510 4.1318 3.9034 3.9045

FXTN 05-60 PIBD0510I600 10.8750 3M 9/22/2010 96 0.26    4.1472 3.9135 3.9146

FXTN 05-61 PIBD0510L615 9.3750 5M 12/1/2010 166 0.45    4.2617 4.1523 4.1524

FXTN 10-26 PIBD1010L261 17.5000 6M 12/21/2010 186 0.51 0.090000 4.0000 11:43:50 AM 4.0000 4.2977 4.2143 4.2143

FXTN 03-17 PIBD0311A175 5.3750 7M 1/17/2011 213 0.58    4.3567 4.2789 4.2789

FXTN 10-27 PIBD1011A278 17.5000 7M 1/18/2011 214 0.59    4.3588 4.2813 4.2813

FXTN 07-35 PIBD0711A354 11.0000 7M 1/22/2011 218 0.60 0.188000 4.5000 3:47:48 PM 4.5000 4.3676 4.2908 4.2908

FXTN 05-62 PIBD0511C622 8.5000 9M 3/3/2011 258 0.71 222.898000 4.5500 3:37:31 PM 4.6931 4.4549 4.3864 4.3864

FXTN 07-36 PIBD0711D360 12.0000 10M 4/15/2011 301 0.82    4.5488 4.4892 4.4892

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 369 1.01    4.6950 4.6458 4.6458

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 399 1.09    4.7512 4.6920 4.6920

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 408 1.12 8.008700 4.9500 2:21:13 PM 4.7500 4.7680 4.7059 4.7059

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 459 1.26    4.8634 4.7845 4.7845

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 480 1.32    4.9027 4.8168 4.8168

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 488 1.34    4.9177 4.8292 4.8292

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 536 1.47    5.0075 4.9031 4.9031

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 543 1.49    5.0206 4.9139 4.9139

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 569 1.56    5.0692 4.9540 4.9540

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 592 1.62    5.1123 4.9894 4.9894

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 613 1.68 6.700000 4.8250 3:22:02 PM 4.8437 5.1516 5.0218 5.0218

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 677 1.85    5.2713 5.1204 5.1204

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 680 1.86    5.2769 5.1250 5.1250

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 775 2.12 228.960300 5.0500 10:17:12 AM 5.1008 5.3429 5.1623 5.1639

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 792 2.17    5.3547 5.1690 5.1709

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 829 2.27 11.634000 5.2050 3:39:00 PM 5.2412 5.3804 5.1835 5.1860

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 852 2.33    5.3964 5.1926 5.1955

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 883 2.42    5.4180 5.2047 5.2082

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 932 2.55    5.4520 5.2240 5.2282

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 934 2.56    5.4534 5.2248 5.2291

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 989 2.71 1,350.241266 5.3000 11:53:22 AM 5.2815 5.4916 5.2464 5.2516

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 999 2.74    5.4985 5.2503 5.2557

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 1013 2.78    5.5083 5.2558 5.2614

FXTN 10-32    * PIBD1013E320 11.7500 3Y 5/15/2013 1062 2.91    5.5423 5.2750 5.2815

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1107 3.03    5.5987 5.3352 5.3406

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1139 3.12 250.000000 5.4500 12:06:05 PM 5.4500 5.6388 5.3780 5.3827

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1209 3.31    5.7265 5.4716 5.4746

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1233 3.38 0.300000 5.8250 10:55:09 AM 5.8250 5.7566 5.5037 5.5061
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FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1319 3.61 10,601.886771 5.6875 4:14:56 PM 5.6940 5.8643 5.6188 5.6191

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1376 3.77 0.770000 5.9500 10:43:31 AM 5.9500 5.9358 5.6950 5.6940

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1488 4.08 0.700337 6.0000 10:43:59 AM 6.0000 6.0867 5.8817 5.8584

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1559 4.27 1,508.117000 6.1400 2:53:33 PM 6.1415 6.1824 6.0000 5.9627

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1569 4.30 5.000000 6.0100 2:18:34 PM 6.0100 6.1958 6.0167 5.9773

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1579 4.33    6.2093 6.0333 5.9920

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1712 4.69    6.3885 6.2550 6.1873

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1790 4.90 750.000000 6.3150 4:12:57 PM 6.3223 6.4936 6.3850 6.3018

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1799 4.93 200.000000 6.2750 3:44:36 PM 6.2875 6.5058 6.4000 6.3150

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1894 5.19    6.6420 6.5516 6.4979

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 2006 5.50    6.8026 6.7303 6.7135

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2034 5.57    6.8427 6.7750 6.7674

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2049 5.61 8,290.787000 6.7850 4:12:08 PM 6.7963 6.8642 6.7989 6.7963

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2112 5.79    6.9029 6.8357 6.8334

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2140 5.86    6.9201 6.8521 6.8498

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2270 6.22 3,819.636000 6.9200 3:26:11 PM 6.9263 7.0000 6.9279 6.9263

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2290 6.27 130.701000 6.9100 4:11:52 PM 6.9192 7.0235 6.9374 6.9358

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2343 6.42    7.0859 6.9624 6.9609

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2478 6.79 555.100000 7.0400 4:10:30 PM 7.0363 7.2448 7.0261 7.0249

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2502 6.85    7.2731 7.0374 7.0363

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2623 7.19    7.3541 7.1246 7.1233

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2784 7.63    7.4619 7.2407 7.2390

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3077 8.43    7.6581 7.4520 7.4497

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3168 8.68 100.350000 7.5800 3:22:51 PM 7.5798 7.7190 7.5176 7.5151

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3532 9.68 56.000000 7.7500 11:38:57 AM 7.7768 7.9627 7.7800 7.7768

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4287 11.75    8.1517 7.9322 7.9296

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4504 12.34    8.2060 7.9759 7.9735

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4630 12.68    8.2375 8.0013 7.9991

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4728 12.95    8.2620 8.0211 8.0189

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4875 13.36    8.2988 8.0507 8.0487

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5099 13.97    8.3549 8.0959 8.0940

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5162 14.14    8.3707 8.1086 8.1068

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5260 14.41    8.3952 8.1283 8.1266

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5414 14.83    8.4337 8.1594 8.1578

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5603 15.35    8.4810 8.1975 8.1960

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5643 15.46    8.4911 8.2055 8.2041

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5694 15.60    8.5038 8.2158 8.2144

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6016 16.48    8.5844 8.2807 8.2796

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6289 17.23 83.000000 8.4850 3:29:50 PM 8.5183 8.6527 8.3358 8.3349

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6744 18.48 87.000000 8.5750 3:30:24 PM 8.5865 8.7666 8.4275 8.4270

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7283 19.95 115.500000 8.5500 11:09:27 AM 8.5361 8.9015 8.5361 8.5361

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7345 20.12    8.9107 8.5538 8.5538

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7527 20.62    8.9374 8.6059 8.6059
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FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7779 21.31    8.9745 8.6779 8.6779

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8200 22.47    9.0365 8.7982 8.7982

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8906 24.40    9.1404 9.0000 9.0000


