
Interpolated Bonds

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

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 48 0.13 351.300000 0.5000 3:15:09 PM 0.5000 0.3267 0.1105 0.1105

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 58 0.16    0.3233 0.0973 0.0973

FXTN 10-31 PIBD1013C316 12.7500 2M 3/27/2013 72 0.20    0.3186 0.0789 0.0789

FXTN 10-32 PIBD1013E320 11.7500 4M 5/15/2013 121 0.33    0.3813 0.1364 0.1364

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 166 0.45    0.4935 0.2734 0.2734

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 198 0.54 349.870989 2.2500 2:52:39 PM 0.4924 0.5756 0.3659 0.3656

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 268 0.73    0.7734 0.5289 0.5259

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 292 0.80 3.000000 1.0000 12:13:34 PM 1.0000 0.8412 0.5848 0.5809

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 378 1.04 18.625491 1.0000 12:53:42 PM 0.8956 1.1616 0.8471 0.8376

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 435 1.19    1.5545 1.1656 1.1473

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 547 1.50    2.3265 1.7915 1.7557

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 618 1.69 0.150000 2.1000 3:08:45 PM 2.1000 2.8160 2.1882 2.1414

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 628 1.72    2.8849 2.2441 2.1957

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 638 1.75    2.9538 2.3000 2.2500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 771 2.11    3.2282 2.5631 2.5204

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 849 2.33    3.3890 2.7174 2.6790

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 858 2.35    3.4076 2.7352 2.6973

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 918 2.52    3.5314 2.8538 2.8192

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 947 2.59 25.450000 3.9999 3:27:30 PM 3.1182 3.5912 2.9112 2.8782

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 953 2.61    3.6036 2.9231 2.8904

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1045 2.86    3.7933 3.1051 3.0774

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1065 2.92    3.8346 3.1446 3.1181

FXTN 10-39    * PIBD1016A393 9.2500 3Y 1/12/2016 1093 2.99 0.100000 3.1250 3:14:47 PM 3.1250 3.8923 3.2000 3.1750

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1108 3.04 201.500000 3.8750 11:46:24 AM 3.2050 3.8961 3.2186 3.1947

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1144 3.13 1.000000 4.0000 10:15:31 AM 4.0000 3.9053 3.2631 3.2421

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1171 3.21    3.9122 3.2965 3.2776

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1199 3.28 1.000000 3.7500 10:03:38 AM 3.7500 3.9194 3.3312 3.3145

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1329 3.64 1,243.800000 3.5700 3:10:54 PM 3.5816 3.9525 3.4920 3.4855

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1349 3.70    3.9576 3.5168 3.5118

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1402 3.84    3.9712 3.5824 3.5816

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1537 4.21    3.9559 3.6174 3.6075

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1561 4.28    3.9532 3.6236 3.6121

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1633 4.47    3.9450 3.6423 3.6259

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1678 4.60 4.800000 3.5000 12:57:29 PM 3.5000 3.9399 3.6540 3.6345

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1682 4.61    3.9395 3.6550 3.6352

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1748 4.79 3.200000 4.5000 11:47:15 AM 4.5000 3.9320 3.6721 3.6479

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1759 4.82    3.9308 3.6750 3.6500

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1843 5.05    3.9609 3.7111 3.6890

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2042 5.59 1,101.500000 3.9800 3:58:15 PM 3.9750 4.0322 3.7967 3.7812

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2136 5.85    4.0658 3.8372 3.8248

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2227 6.10    4.0984 3.8763 3.8670

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2293 6.28    4.1221 3.9047 3.8976

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2377 6.51    4.1522 3.9408 3.9366

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2419 6.63    4.1672 3.9589 3.9560
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2503 6.86    4.1973 3.9950 3.9950

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2591 7.10    4.2192 4.0192 4.0192

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2774 7.60    4.2647 4.0695 4.0695

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2802 7.68    4.2717 4.0772 4.0772

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2893 7.93    4.2943 4.1022 4.1022

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2970 8.14 78.650000 4.3000 3:36:41 PM 4.2503 4.3135 4.1233 4.1233

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3026 8.29 884.298000 4.2500 3:57:50 PM 4.2382 4.3274 4.1387 4.1387

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3201 8.77 367.940000 4.1250 4:05:22 PM 4.1249 4.3710 4.1868 4.1868

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3236 8.87 180.472000 4.2500 11:44:41 AM 4.2500 4.3797 4.1964 4.1964

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3292 9.02 4.000000 4.2500 3:44:09 PM 4.2500 4.3936 4.2118 4.2118

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3346 9.17    4.4070 4.2266 4.2266

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3487 9.55 50.000000 4.3000 10:47:38 AM 4.3000 4.4421 4.2654 4.2654

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3529 9.67 1,530.000000 4.3000 10:38:03 AM 4.3000 4.4526 4.2769 4.2769

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3563 9.76    4.4610 4.2863 4.2863

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3613 9.90    4.4735 4.3000 4.3000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3689 10.11    4.5036 4.3266 4.3261

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3787 10.38    4.5426 4.3608 4.3597

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3934 10.78    4.6009 4.4123 4.4101

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4158 11.39    4.6899 4.4906 4.4868

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4221 11.56    4.7149 4.5126 4.5084

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4319 11.83    4.7538 4.5469 4.5420

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4473 12.25    4.8149 4.6007 4.5948

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4662 12.77    4.8900 4.6668 4.6596

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4702 12.88    4.9059 4.6808 4.6734

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4753 13.02    4.9261 4.6987 4.6908

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5027 13.77 14.500000 5.1495 3:26:09 PM 5.1478 5.0349 4.7945 4.7848

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5075 13.90    5.0540 4.8113 4.8012

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5159 14.13 1,560.740000 5.0400 12:06:18 PM 5.0398 5.0873 4.8406 4.8300

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5348 14.65    5.1624 4.9067 4.8948

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5803 15.90    5.3430 5.0658 5.0508

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6342 17.38    5.5570 5.2543 5.2356

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6404 17.55    5.5817 5.2760 5.2569

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6586 18.04    5.6539 5.3397 5.3193

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6760 18.52 7,097.000000 5.4625 4:02:35 PM 5.4592 5.7230 5.4005 5.3789

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6838 18.73    5.7540 5.4278 5.4057

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6958 19.06 46.500000 5.5675 3:26:42 PM 5.5504 5.8016 5.4697 5.4468

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6986 19.14 6,446.642491 5.5025 4:10:21 PM 5.4981 5.8128 5.4795 5.4564

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7196 19.72    5.8961 5.5530 5.5284

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7259 19.89    5.9212 5.5750 5.5500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7965 21.82    5.8445 5.5557 5.5442

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8294 22.72 1.000000 5.5250 12:02:32 PM 5.5250 5.8088 5.5467 5.5415

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8371 22.93 2,500.000000 5.5550 2:47:08 PM 5.5525 5.8005 5.5446 5.5408

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8659 23.72 100.000000 5.5750 11:26:53 AM 5.5750 5.7692 5.5367 5.5385

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8980 24.60 2.000000 5.5700 3:20:07 PM 5.5223 5.7344 5.5280 5.5358
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9049 24.79 3,592.159000 5.5200 3:56:06 PM 5.5222 5.7269 5.5261 5.5353


