
Interpolated Bonds

ISIN
Instrument 
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Coupon Tenor Maturity Days YRS D. Vol (MM)
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Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-23 PIBD1010I236 14.6250 <1M 9/1/2010 13 0.04    4.0545 3.9809 3.9808

RTB 05-04 PIID0510H043 10.6250 <1M 9/8/2010 20 0.05 33.210000 4.3500 2:34:53 PM 4.2142 4.0864 3.9697 3.9696

FXTN 05-60 PIBD0510I600 10.8750 1M 9/22/2010 34 0.09    4.1500 3.9474 3.9472

FXTN 05-61 PIBD0510L615 9.3750 4M 12/1/2010 104 0.28    4.1971 3.9159 3.9162

FXTN 10-26 PIBD1010L261 17.5000 4M 12/21/2010 124 0.34    4.2425 3.9846 3.9850

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 151 0.41    4.3038 4.0774 4.0780

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 152 0.42    4.3060 4.0808 4.0814

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 156 0.43    4.3151 4.0946 4.0952

FXTN 05-62 PIBD0511C622 8.5000 7M 3/3/2011 196 0.54 27.000000 4.5000 11:07:43 AM 4.4630 4.4016 4.2246 4.2167

FXTN 07-36 PIBD0711D360 12.0000 8M 4/15/2011 239 0.65    4.4767 4.3322 4.2776

FXTN 05-63 PIBD0511F638 10.6250 10M 6/22/2011 307 0.84    4.5953 4.5024 4.3739

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 337 0.92 3.800000 4.4000 11:14:19 AM 4.4000 4.6476 4.5774 4.4163

RTB 03-06 PIID0311G065 8.5000 11M 7/31/2011 346 0.95 0.483251 4.3000 9:01:24 AM 4.3000 4.6633 4.6000 4.4291

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 397 1.09    4.7502 4.6797 4.5338

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 418 1.15    4.7858 4.7077 4.5802

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 426 1.17    4.7994 4.7183 4.5979

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 474 1.30    4.8807 4.7823 4.7040

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 481 1.32    4.8926 4.7917 4.7195

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 507 1.39    4.9366 4.8263 4.7769

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 530 1.45    4.9756 4.8570 4.8277

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 551 1.51 400.970000 4.7750 3:30:31 PM 4.8741 5.0112 4.8850 4.8741

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 615 1.68    5.0560 4.9594 4.9456

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 618 1.69 11.000000 4.7500 11:13:30 AM 4.9545 5.0581 4.9629 4.9489

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 713 1.95 56.624400 4.7250 3:45:23 PM 5.0971 5.1246 5.0732 5.0549

FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 730 2.00    5.1365 5.0930 5.0739

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 767 2.10 1.500000 4.9950 2:08:04 PM 4.9636 5.1315 5.0790 5.0635

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 790 2.16    5.1283 5.0703 5.0571

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 821 2.25    5.1241 5.0586 5.0484

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 870 2.38    5.1174 5.0401 5.0346

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 872 2.39 3.000000 4.9750 3:42:21 PM 4.9750 5.1171 5.0394 5.0340

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 927 2.54 1,070.000000 5.0200 10:59:06 AM 5.0186 5.1096 5.0186 5.0186

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 937 2.57    5.1176 5.0257 5.0257

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 951 2.61    5.1287 5.0356 5.0356

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1000 2.74    5.1676 5.0704 5.0704

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1045 2.86    5.2034 5.1023 5.1023

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1077 2.95    5.2288 5.1250 5.1250

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1147 3.14    5.2281 5.1251 5.1260

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1171 3.21    5.2278 5.1252 5.1264

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1257 3.44 8,106.160000 5.1300 3:49:16 PM 5.1276 5.2269 5.1253 5.1276

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1314 3.60    5.3566 5.2517 5.2532

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1426 3.91    5.6115 5.5000 5.5000

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1497 4.10 1,283.710000 5.4250 3:37:58 PM 5.4189 5.6654 5.5533 5.5266

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1507 4.13 300.000000 5.5250 11:53:16 AM 5.5083 5.6730 5.5608 5.5304
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SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1517 4.16    5.6806 5.5683 5.5341

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1650 4.52    5.7815 5.6680 5.5840

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1728 4.73    5.8407 5.7265 5.6132

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1737 4.76 100.000000 5.6500 11:53:44 AM 5.6500 5.8475 5.7333 5.6166

RTB 05-09     * PIID0515H097 5.8750 5Y 8/19/2015 1826 5.00    5.9150 5.8000 5.6500

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1832 5.02    5.9091 5.7933 5.6490

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1944 5.33    5.7991 5.6683 5.6298

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1972 5.40    5.7717 5.6371 5.6250

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1987 5.44 8,320.625000 5.6600 3:39:02 PM 5.6225 5.7569 5.6203 5.6225

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2050 5.62    5.7895 5.6528 5.6567

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2078 5.69    5.8040 5.6673 5.6719

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2208 6.05 5,854.267727 5.7750 4:02:44 PM 5.7426 5.8712 5.7343 5.7426

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2228 6.10 60.992000 5.9000 3:56:18 PM 5.9957 5.9167 5.7450 5.7534

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2281 6.25    6.0374 5.7732 5.7822

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2416 6.62 962.400000 5.9500 4:09:19 PM 5.9320 6.3450 5.8452 5.8554

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2440 6.68    6.3996 5.8580 5.8685

RTB 07-02     * PIID0717H026 6.6250 7Y 8/19/2017 2557 7.01    6.6662 5.9203 5.9320

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2561 7.02    6.6684 5.9250 5.9364

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2722 7.46    6.7590 6.1130 6.1153

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3015 8.26    6.9238 6.4551 6.4410

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3106 8.51 300.000000 6.8500 11:05:10 AM 6.8483 6.9750 6.5613 6.5421

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3470 9.51 700.000000 6.8500 11:59:22 AM 6.8268 7.1797 6.9863 6.9466

RTB 10-01     * PIID1020H015 7.2500 10Y 8/19/2020 3653 10.01    7.2827 7.2000 7.1500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4225 11.58    7.4691 7.3852 7.3131

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4442 12.17    7.5398 7.4554 7.3750

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4568 12.52    7.5808 7.4962 7.4109

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4666 12.78    7.6127 7.5279 7.4389

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4813 13.19    7.6606 7.5755 7.4808

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5037 13.80    7.7336 7.6480 7.5447

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5100 13.97    7.7541 7.6684 7.5627

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5198 14.24    7.7861 7.7001 7.5906

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5352 14.66    7.8362 7.7500 7.6345

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5541 15.18    7.8978 7.8111 7.6884

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5581 15.29    7.9109 7.8241 7.6998

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5632 15.43    7.9275 7.8406 7.7144

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5954 16.31    8.0324 7.9448 7.8062

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6227 17.06 14.300000 8.0900 2:36:41 PM 8.0900 8.1213 8.0332 7.8841

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6682 18.31    8.2696 8.1805 8.0138

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7221 19.78 166.900000 8.2000 3:55:14 PM 8.1852 8.4452 8.3549 8.1676

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7283 19.95    8.4654 8.3750 8.1852

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7465 20.45    8.5235 8.4333 8.2657

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7717 21.14    8.6039 8.5140 8.3770

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8138 22.30    8.7382 8.6489 8.5630
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FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8844 24.23    8.9635 8.8750 8.8750


