
Interpolated Bonds

ISIN
Instrument 

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

Last 
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W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-23 PIBD1010I236 14.6250 <1M 9/1/2010 7 0.02    4.0285 3.9910 3.9980

RTB 05-04 PIID0510H043 10.6250 <1M 9/8/2010 14 0.04 20.115000 4.2500 2:51:16 PM 4.2500 4.0618 3.9805 3.9956

FXTN 05-60 PIBD0510I600 10.8750 1M 9/22/2010 28 0.08    4.1283 3.9595 3.9909

FXTN 05-61 PIBD0510L615 9.3750 3M 12/1/2010 98 0.27    4.1895 4.1212 4.0159

FXTN 10-26 PIBD1010L261 17.5000 4M 12/21/2010 118 0.32    4.2474 4.1816 4.0848

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 145 0.40 0.189000 4.9000 3:43:06 PM 4.9000 4.3256 4.2632 4.1779

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 146 0.40    4.3285 4.2662 4.1813

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 150 0.41    4.3400 4.2783 4.1951

FXTN 05-62 PIBD0511C622 8.5000 7M 3/3/2011 190 0.52 51.554000 4.2500 3:15:40 PM 4.5409 4.4422 4.3821 4.3145

FXTN 07-36 PIBD0711D360 12.0000 8M 4/15/2011 233 0.64 2.500000 4.4000 2:21:07 PM 4.4000 4.4936 4.4204 4.3634

FXTN 05-63 PIBD0511F638 10.6250 10M 6/22/2011 301 0.82    4.5748 4.4810 4.4407

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 331 0.91    4.6106 4.5077 4.4748

RTB 03-06 PIID0311G065 8.5000 11M 7/31/2011 340 0.93 1.100000 4.7500 3:38:23 PM 4.7500 4.6213 4.5157 4.4850

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 391 1.07    4.7163 4.6024 4.5813

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 412 1.13 4.460000 4.6000 3:10:38 PM 4.6000 4.7678 4.6532 4.6350

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 420 1.15    4.7874 4.6726 4.6555

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 468 1.28    4.9052 4.7887 4.7782

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 475 1.30    4.9224 4.8056 4.7961

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 501 1.37    4.9862 4.8685 4.8625

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 524 1.44    5.0427 4.9242 4.9213

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 545 1.49 12.259000 4.8000 2:29:36 PM 4.6908 5.0942 4.9750 4.9750

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 609 1.67    5.1327 5.0197 5.0197

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 612 1.68 2.700000 4.8500 11:01:02 AM 4.8500 5.1345 5.0218 5.0218

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 707 1.94 20.745000 5.0000 2:32:12 PM 4.9502 5.1917 5.0881 5.0881

FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 724 1.98    5.2019 5.1000 5.1000

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 761 2.08 102.000000 5.0500 4:07:07 PM 5.0504 5.1951 5.0953 5.0888

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 784 2.15    5.1908 5.0924 5.0819

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 815 2.23    5.1850 5.0885 5.0725

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 864 2.37    5.1760 5.0822 5.0577

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 866 2.37 26.680000 4.9750 3:18:42 PM 4.9750 5.1756 5.0820 5.0571

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 921 2.52 630.000000 5.0350 3:56:12 PM 5.0405 5.1654 5.0750 5.0405

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 931 2.55    5.1722 5.0800 5.0478

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 945 2.59    5.1817 5.0870 5.0580

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 994 2.72    5.2150 5.1115 5.0938

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1039 2.85    5.2456 5.1340 5.1266

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1071 2.93    5.2673 5.1500 5.1500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1141 3.13    5.2610 5.1522 5.1518

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1165 3.19    5.2589 5.1530 5.1525

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1251 3.43 5,300.000000 5.1500 3:49:29 PM 5.1547 5.2512 5.1557 5.1547

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1308 3.58    5.3844 5.2887 5.2880

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1420 3.89    5.6462 5.5500 5.5500

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1491 4.08 30.566000 5.5000 3:52:42 PM 5.4827 5.6939 5.5937 5.5937

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1501 4.11    5.7006 5.5999 5.5999
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SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1511 4.14    5.7074 5.6060 5.6060

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1644 4.50 100.000000 5.6725 3:05:13 PM 5.6725 5.7968 5.6879 5.6879

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1722 4.72    5.8493 5.7360 5.7360

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1731 4.74    5.8553 5.7415 5.7415

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1820 4.99 30.571600 5.6750 3:19:53 PM 5.6922 5.9152 5.7963 5.7963

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1826 5.00    5.9192 5.8000 5.8000

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1938 5.31    5.8956 5.6963 5.6959

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1966 5.39    5.8897 5.6703 5.6698

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1981 5.43 115.000000 5.6500 11:45:53 AM 5.6559 5.8865 5.6564 5.6559

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2044 5.60    5.9082 5.7116 5.6903

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2072 5.68    5.9179 5.7361 5.7056

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2202 6.03 620.000000 5.7800 2:18:29 PM 5.7766 5.9627 5.8500 5.7766

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2222 6.09    6.0028 5.8676 5.7958

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2275 6.23    6.1092 5.9141 5.8468

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2410 6.60 300.000000 6.0350 4:11:51 PM 6.0333 6.3801 6.0325 5.9766

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2434 6.67    6.4283 6.0536 5.9997

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2551 6.99 110.792200 6.2675 3:57:23 PM 6.3398 6.6631 6.1563 6.1121

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2555 7.00    6.6712 6.1598 6.1160

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2716 7.44    6.7554 6.3058 6.2639

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3009 8.24    6.9086 6.5715 6.5332

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3100 8.49    6.9562 6.6540 6.6168

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3464 9.49    7.1466 6.9841 6.9513

RTB 10-01     * PIID1020H015 7.2500 10Y 8/19/2020 3647 9.99 1,462.366000 7.1300 3:44:46 PM 7.1194 7.2423 7.1500 7.1194

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4219 11.56    7.4390 7.3430 7.3173

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4436 12.15    7.5136 7.4163 7.3923

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4562 12.50    7.5569 7.4588 7.4359

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4660 12.77    7.5906 7.4919 7.4698

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4807 13.17    7.6411 7.5415 7.5207

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5031 13.78    7.7182 7.6171 7.5981

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5094 13.96    7.7398 7.6383 7.6199

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5192 14.22    7.7735 7.6714 7.6538

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5346 14.65    7.8265 7.7234 7.7071

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5535 15.16    7.8914 7.7871 7.7725

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5575 15.27    7.9052 7.8006 7.7863

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5626 15.41    7.9227 7.8178 7.8039

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5948 16.30    8.0334 7.9265 7.9153

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6221 17.04 6.000000 8.0900 3:28:29 PM 8.0900 8.1273 8.0186 8.0097

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6676 18.29    8.2837 8.1722 8.1671

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7215 19.77 4.350000 8.1500 3:13:50 PM 8.0634 8.4691 8.3541 8.3536

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7277 19.94    8.4904 8.3750 8.3750

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7459 20.44    8.5487 8.4333 8.4333

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7711 21.13    8.6294 8.5140 8.5140

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8132 22.28    8.7642 8.6489 8.6489
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FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8838 24.21    8.9904 8.8750 8.8750


