
Interpolated Bonds

Instrument 

Name
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FXTN 07-42 PIBD0713A421 9.0000 1M 1/5/2013 30 0.08    1.3115 1.1712 1.1712

FXTN 03-19 PIBD0313A199 5.2500 1M 1/7/2013 32 0.09    1.1605 1.0106 1.0106

FXTN 07-43 PIBD0713C438 8.7500 3M 3/3/2013 87 0.24    0.6056 0.4241 0.4241

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 97 0.27    0.6009 0.4188 0.4188

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 111 0.30    0.6373 0.4563 0.4563

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 160 0.44    0.7647 0.5875 0.5875

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 205 0.56    0.8280 0.6523 0.6523

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 237 0.65 2.900000 3.0000 2:59:35 PM 2.2216 0.8557 0.6804 0.6804

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 307 0.84    0.9164 0.7419 0.7419

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 331 0.91    0.9372 0.7630 0.7630

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 417 1.14 773.202834 1.2400 3:43:36 PM 1.2446 1.3489 1.1679 1.0824

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 474 1.30    1.7134 1.5257 1.3603

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 586 1.61    2.4296 2.2288 1.9063

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 657 1.80    2.8836 2.6745 2.2525

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 667 1.83    2.9476 2.7372 2.3012

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 677 1.85    3.0115 2.8000 2.3500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 810 2.22    3.2730 3.0287 2.6686

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 888 2.43    3.4263 3.1629 2.8555

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 897 2.46    3.4440 3.1784 2.8770

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 957 2.62    3.5619 3.2816 3.0208

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 986 2.70    3.6189 3.3314 3.0902

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 992 2.72    3.6307 3.3418 3.1046

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1084 2.97    3.8115 3.5000 3.3250

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1104 3.02    3.8301 3.5112 3.3440

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1132 3.10    3.8560 3.5269 3.3707

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1147 3.14 1.500000 3.3750 2:42:16 PM 3.3750 3.8699 3.5353 3.3850

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1183 3.24 8.497000 3.6250 3:09:46 PM 3.5147 3.9033 3.5555 3.4193

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1210 3.32    3.9283 3.5706 3.4450

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1238 3.39    3.9542 3.5863 3.4717

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1368 3.75    4.0747 3.6591 3.5955

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1388 3.80    4.0932 3.6703 3.6145

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1441 3.95    4.1423 3.7000 3.6650

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1576 4.32 1.000000 4.2500 11:58:41 AM 4.2500 4.0972 3.7473 3.7030

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1600 4.38    4.0892 3.7557 3.7097

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1672 4.58 300.000000 3.5100 4:09:08 PM 3.5100 4.0652 3.7809 3.7300

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1717 4.70 8,427.910000 3.8000 3:22:00 PM 3.7745 4.0501 3.7966 3.7426

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1721 4.72    4.0488 3.7980 3.7437

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1787 4.90    4.0268 3.8211 3.7623

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1798 4.93    4.0231 3.8250 3.7654

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1882 5.16 6,000.000000 3.8500 11:44:10 AM 3.8500 4.0467 3.8363 3.7823

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2081 5.70    4.1028 3.8630 3.8223

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2175 5.96    4.1293 3.8757 3.8412

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2266 6.21    4.1549 3.8879 3.8595

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2332 6.39    4.1735 3.8968 3.8728
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2416 6.62    4.1972 3.9081 3.8897

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2458 6.73    4.2090 3.9137 3.8981

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2542 6.96    4.2327 3.9250 3.9150

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2630 7.21    4.2455 3.9443 3.9307

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2813 7.71 1,300.000000 4.0500 11:35:30 AM 4.0500 4.2721 3.9844 3.9635

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2841 7.78 1,060.000000 4.0500 11:34:10 AM 4.0500 4.2762 3.9906 3.9685

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2932 8.03 500.000000 4.2500 3:42:53 PM 4.2247 4.2894 4.0105 3.9847

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3009 8.24 210.000000 4.0250 3:33:13 PM 4.0345 4.3007 4.0274 3.9985

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3065 8.40 1.177000 4.0700 11:58:21 AM 4.0700 4.3088 4.0397 4.0085

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3240 8.88 0.900000 4.2000 8:55:34 AM 4.2000 4.3343 4.0780 4.0398

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3275 8.97 352.600000 4.1500 2:40:26 PM 4.1626 4.3394 4.0857 4.0461

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3331 9.13    4.3475 4.0980 4.0561

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3385 9.27    4.3554 4.1098 4.0658

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3526 9.66 300.000000 4.3750 10:17:41 AM 4.3750 4.3759 4.1408 4.0910

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3568 9.78 1,921.150000 4.1650 4:05:54 PM 4.1317 4.3820 4.1500 4.0985

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3602 9.87    4.3870 4.1574 4.1046

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3652 10.01 1,000.000000 4.0000 2:16:15 PM 4.0000 4.3942 4.1684 4.1135

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3728 10.21    4.4217 4.1977 4.1427

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3826 10.48    4.4572 4.2355 4.1803

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3973 10.88    4.5104 4.2922 4.2367

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4197 11.50    4.5914 4.3786 4.3227

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4260 11.67    4.6142 4.4030 4.3469

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4358 11.94    4.6497 4.4408 4.3845

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4512 12.36    4.7054 4.5002 4.4436

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4701 12.88    4.7738 4.5731 4.5162

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4741 12.99    4.7883 4.5885 4.5315

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4792 13.13 20.000000 4.8050 9:02:42 AM 4.8075 4.8067 4.6082 4.5511

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5066 13.88 483.335000 5.0000 3:45:48 PM 4.9431 4.9059 4.7139 4.6563

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5114 14.01    4.9232 4.7324 4.6747

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5198 14.24 1,169.600000 5.0000 11:35:15 AM 4.9689 4.9536 4.7648 4.7070

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5387 14.76    5.0220 4.8377 4.7795

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5842 16.01 618.450000 5.4500 10:55:50 AM 5.4702 5.1866 5.0133 4.9542

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6381 17.48    5.3817 5.2212 5.1611

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6443 17.65    5.4041 5.2451 5.1849

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6625 18.15    5.4700 5.3154 5.2548

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6799 18.63 25,204.363074 5.4400 4:11:02 PM 5.4378 5.5329 5.3825 5.3216

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6877 18.84    5.5611 5.4126 5.3515

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6997 19.17 307.729000 5.5750 3:25:50 PM 5.5151 5.6046 5.4589 5.3976

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7025 19.25 1,534.778000 5.4750 3:53:11 PM 5.5010 5.6147 5.4697 5.4083

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7235 19.82 95.000000 5.5000 3:19:42 PM 5.5131 5.6907 5.5507 5.4889

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7298 19.99    5.7135 5.5750 5.5131

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8004 21.93    5.7257 5.5611 5.5225

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8333 22.83    5.7315 5.5546 5.5268

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8410 23.04 2,309.000000 5.5250 3:43:11 PM 5.5189 5.7328 5.5531 5.5278
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8698 23.83 0.591000 5.5900 11:53:04 AM 5.5900 5.7378 5.5474 5.5317

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9019 24.71 45.600000 5.5900 3:04:33 PM 5.5312 5.7434 5.5411 5.5359

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9088 24.90 12,521.475000 5.5250 4:04:13 PM 5.5401 5.7446 5.5398 5.5368


