
Interpolated Bonds

ISIN
Instrument 

Name
Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-21 PIBD1010G210 14.5000 <1M 7/20/2010 15 0.04    4.0127 3.9611 3.9611

FXTN 05-59 PIBD0510G595 10.7500 <1M 7/21/2010 16 0.04    4.0136 3.9583 3.9583

RTB 03-05 PIID0310H057 6.8750 <1M 8/1/2010 27 0.07    4.0236 3.9278 3.9278

FXTN 10-22 PIBD1010H228 14.6250 1M 8/10/2010 36 0.10 9.300000 4.0700 9:08:01 AM 4.0700 4.0318 3.9028 3.9028

FXTN 10-23 PIBD1010I236 14.6250 2M 9/1/2010 58 0.16 2.000000 4.0800 9:09:22 AM 4.0800 4.0571 3.9225 3.9225

RTB 05-04 PIID0510H043 10.6250 2M 9/8/2010 65 0.18 1.043000 4.5000 3:30:28 PM 3.9292 4.0652 3.9300 3.9300

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 79 0.22    4.0814 3.9450 3.9450

FXTN 05-61 PIBD0510L615 9.3750 5M 12/1/2010 149 0.41    4.2395 4.1257 4.0819

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 169 0.46 6.000000 4.4750 2:21:34 PM 4.4750 4.2901 4.1849 4.1255

FXTN 03-17 PIBD0311A175 5.3750 7M 1/17/2011 196 0.54    4.3568 4.2626 4.1859

FXTN 10-27 PIBD1011A278 17.5000 7M 1/18/2011 197 0.54    4.3590 4.2652 4.1885

FXTN 07-35 PIBD0711A354 11.0000 7M 1/22/2011 201 0.55    4.3678 4.2753 4.1985

FXTN 05-62 PIBD0511C622 8.5000 8M 3/3/2011 241 0.66 37.874000 4.5650 2:58:53 PM 4.5294 4.4559 4.3765 4.2989

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 284 0.78 5.166000 4.6300 10:45:22 AM 4.6300 4.5506 4.4853 4.4069

FXTN 05-63 PIBD0511F638 10.6250 1Y 6/22/2011 352 0.96    4.7004 4.6573 4.5776

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 382 1.05    4.7568 4.7072 4.6334

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 391 1.07 0.980000 4.9000 2:41:04 PM 5.1038 4.7729 4.7197 4.6483

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 442 1.21    4.8638 4.7910 4.7330

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 463 1.27    4.9013 4.8204 4.7679

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 471 1.29    4.9156 4.8316 4.7812

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 519 1.42    5.0012 4.8987 4.8609

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 526 1.44    5.0137 4.9085 4.8725

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 552 1.51    5.0601 4.9448 4.9157

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 575 1.58    5.1011 4.9770 4.9539

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 596 1.63 42.506000 5.0000 12:15:28 PM 4.9814 5.1386 5.0063 4.9887

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 660 1.81    5.2527 5.0958 5.0950

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 663 1.82    5.2581 5.1000 5.1000

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 758 2.08 1.438000 5.1000 3:16:08 PM 5.1000 5.3045 5.1300 5.1290

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 775 2.12    5.3128 5.1354 5.1342

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 812 2.22 721.882668 5.2150 4:11:38 PM 5.2268 5.3308 5.1471 5.1455

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 835 2.29    5.3420 5.1544 5.1525

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 866 2.37    5.3572 5.1642 5.1620

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 915 2.51    5.3811 5.1797 5.1770

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 917 2.51    5.3821 5.1803 5.1776

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 972 2.66 2,502.003000 5.2000 4:09:50 PM 5.2304 5.4089 5.1977 5.1944

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 982 2.69    5.4138 5.2009 5.1974

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 996 2.73    5.4206 5.2053 5.2017

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1045 2.86    5.4446 5.2208 5.2167

FXTN 07-44    * PIBD0713F446 9.6250 3Y 6/29/2013 1090 2.99    5.4665 5.2350 5.2304

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1122 3.07    5.5071 5.2779 5.2738

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1192 3.27    5.5959 5.3718 5.3688

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1216 3.33    5.6263 5.4040 5.4013

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1302 3.57 8,100.000000 5.5950 3:57:10 PM 5.5952 5.7354 5.5194 5.5179
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FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1359 3.72    5.8077 5.5958 5.5952

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1471 4.03    5.9476 5.7624 5.7612

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1542 4.22 6,100.975000 6.0200 3:46:56 PM 6.0203 6.0363 5.8680 5.8664

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1552 4.25 300.000000 6.0300 2:42:20 PM 6.0292 6.0488 5.8829 5.8812

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1562 4.28    6.0613 5.8978 5.8960

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1695 4.64    6.2275 6.0956 6.0931

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1773 4.86    6.3249 6.2116 6.2087

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1782 4.88 420.000000 6.2200 2:42:15 PM 6.2220 6.3362 6.2250 6.2220

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1877 5.14    6.4496 6.3412 6.3377

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1989 5.45 0.380000 6.4000 10:57:36 AM 6.4000 6.5833 6.4783 6.4741

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2017 5.53    6.6167 6.5125 6.5082

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2032 5.57 4,992.462000 6.5000 12:16:28 PM 6.5264 6.6346 6.5309 6.5264

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2095 5.74    6.6889 6.5855 6.5805

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2123 5.82    6.7130 6.6098 6.6046

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2253 6.17 5,023.236000 6.7150 3:56:28 PM 6.7162 6.8250 6.7227 6.7162

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2273 6.23 143.800000 6.8250 3:03:34 PM 6.8563 6.8586 6.7378 6.7324

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2326 6.37    6.9476 6.7778 6.7751

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2461 6.74 1,880.000000 6.9300 11:25:10 AM 6.9034 7.1743 6.8796 6.8840

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2485 6.81    7.2146 6.8977 6.9034

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2606 7.14 50.000000 7.0000 2:46:46 PM 7.0000 7.2948 6.9861 6.9911

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2767 7.58    7.4014 7.1037 7.1078

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3060 8.38    7.5955 7.3177 7.3202

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3151 8.63 735.000000 7.4750 4:02:36 PM 7.4818 7.6558 7.3842 7.3862

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3515 9.63 250.000000 7.6500 10:36:07 AM 7.6500 7.8969 7.6500 7.6500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4270 11.70    8.0809 7.8513 7.8513

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4487 12.29    8.1337 7.9091 7.9091

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4613 12.64    8.1644 7.9427 7.9427

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4711 12.91    8.1883 7.9688 7.9688

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4858 13.31    8.2241 8.0080 8.0080

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5082 13.92    8.2787 8.0678 8.0678

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5145 14.10    8.2940 8.0846 8.0846

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5243 14.36    8.3179 8.1107 8.1107

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5397 14.79    8.3554 8.1517 8.1517

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5586 15.30    8.4015 8.2021 8.2021

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5626 15.41    8.4112 8.2128 8.2128

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5677 15.55    8.4236 8.2264 8.2264

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5999 16.44    8.5021 8.3122 8.3122

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6272 17.18    8.5686 8.3850 8.3850

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6727 18.43 50.000000 8.5700 9:27:50 AM 8.5700 8.6795 8.5063 8.5063

FXTN 20-16    * PIBD2030E166 8.7500 20Y 5/27/2030 7266 19.91    8.8108 8.6500 8.6500

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7328 20.08 0.800000 8.7000 10:57:10 AM 8.7000 8.8224 8.6624 8.6615

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7510 20.58    8.8564 8.6989 8.6951

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7762 21.27    8.9036 8.7493 8.7417
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FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8183 22.42    8.9824 8.8336 8.8195

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8889 24.35    9.1146 8.9750 8.9500


