
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 05-60 PIBD0510I600 10.8750 <1M 9/22/2010 9 0.02    4.0470 4.0001 3.9989

FXTN 05-61 PIBD0510L615 9.3750 2M 12/1/2010 79 0.22    4.2447 4.1501 3.9348

FXTN 10-26 PIBD1010L261 17.5000 3M 12/21/2010 99 0.27    4.2685 4.2076 3.9397

FXTN 03-17 PIBD0311A175 5.3750 4M 1/17/2011 126 0.35    4.3257 4.2416 4.0522

FXTN 10-27 PIBD1011A278 17.5000 4M 1/18/2011 127 0.35    4.3278 4.2428 4.0563

FXTN 07-35 PIBD0711A354 11.0000 4M 1/22/2011 131 0.36    4.3363 4.2479 4.0730

FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 171 0.47 57.734733 4.4750 3:22:31 PM 4.5034 4.4211 4.2982 4.2396

FXTN 07-36 PIBD0711D360 12.0000 7M 4/15/2011 214 0.59    4.4924 4.3300 4.3304

FXTN 05-63 PIBD0511F638 10.6250 9M 6/22/2011 282 0.77    4.5780 4.3493 4.3525

FXTN 07-37 PIBD0711G376 12.0000 10M 7/22/2011 312 0.85    4.6158 4.3578 4.3622

RTB 03-06 PIID0311G065 8.5000 11M 7/31/2011 321 0.88 176.191528 4.3500 3:01:37 PM 4.4051 4.6272 4.3604 4.3651

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 372 1.02    4.7081 4.4202 4.4260

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 393 1.08    4.7615 4.4992 4.5042

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 401 1.10    4.7819 4.5294 4.5341

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 449 1.23    4.9040 4.7101 4.7130

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 456 1.25    4.9219 4.7364 4.7391

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 482 1.32    4.9880 4.8343 4.8360

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 505 1.38    5.0466 4.9209 4.9217

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 526 1.44 8.492000 5.2500 3:25:05 PM 5.2048 5.1000 5.0000 5.0000

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 590 1.62 4.378000 4.8650 3:40:42 PM 4.8650 5.1788 5.0000 4.9839

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 593 1.62 50.000000 5.0000 10:49:33 AM 5.0000 5.1825 5.0000 4.9831

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 688 1.88 8.390000 4.7000 3:58:44 PM 4.7330 5.2995 5.0000 4.9592

FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 705 1.93    5.3204 5.0000 4.9549

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 742 2.03 49.990000 4.7000 3:57:03 PM 4.7008 5.2984 5.0188 4.9248

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 765 2.10    5.2848 5.0305 4.9060

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 796 2.18    5.2664 5.0462 4.8808

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 845 2.32    5.2373 5.0711 4.8409

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 847 2.32    5.2361 5.0721 4.8392

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 902 2.47 52.529000 4.8000 4:03:06 PM 4.7945 5.2035 5.1000 4.7945

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 912 2.50    5.2193 5.1167 4.8215

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 926 2.54    5.2414 5.1400 4.8593

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 975 2.67    5.3188 5.2217 4.9918

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1020 2.79    5.3898 5.2967 5.1135

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1052 2.88    5.4404 5.3500 5.2000

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1122 3.07    5.3402 5.2138 5.1232

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1146 3.14    5.3058 5.1671 5.0968

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1232 3.38 25,047.535170 5.0200 4:10:20 PM 5.0024 5.1827 4.9998 5.0024

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1289 3.53    5.3319 5.1685 5.1365

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1401 3.84    5.6250 5.5000 5.4000

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1472 4.03 582.620000 5.1000 3:56:08 PM 5.1617 5.6461 5.4601 5.3766

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1482 4.06 433.080000 5.2000 11:33:17 AM 5.2582 5.6491 5.4544 5.3733

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1492 4.09    5.6521 5.4488 5.3700

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1625 4.45 0.465000 5.1750 10:06:54 AM 5.1750 5.6916 5.3740 5.3261
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FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1703 4.67    5.7148 5.3301 5.3004

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1712 4.69    5.7175 5.3250 5.2974

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1801 4.93 539.504000 5.1500 3:49:41 PM 5.2661 5.7440 5.2750 5.2681

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1807 4.95    5.7458 5.2716 5.2661

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1919 5.26    5.5362 5.2906 5.2824

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1947 5.33    5.4838 5.2954 5.2865

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1962 5.38 3,355.870000 5.3000 3:59:32 PM 5.2887 5.4558 5.2979 5.2887

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2025 5.55    5.4898 5.3330 5.3236

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2053 5.62    5.5049 5.3485 5.3391

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2183 5.98 2,577.755000 5.4150 4:09:42 PM 5.4112 5.5750 5.4208 5.4112

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2203 6.04 1.357000 5.4000 3:23:45 PM 5.4000 5.5964 5.4332 5.4235

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2256 6.18    5.6529 5.4660 5.4561

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2391 6.55 8,080.000000 5.6000 4:08:00 PM 5.6262 5.7971 5.5497 5.5392

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2415 6.62    5.8227 5.5646 5.5540

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2532 6.94 1,206.300000 5.6300 3:59:19 PM 5.6435 5.9477 5.6371 5.6260

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2536 6.95    5.9519 5.6395 5.6284

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2697 7.39    6.0295 5.7258 5.7176

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2990 8.19    6.1707 5.8828 5.8798

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3081 8.44 50.820000 5.9250 11:11:03 AM 6.1463 6.2145 5.9316 5.9302

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3445 9.44 1,483.000000 6.2000 4:10:35 PM 6.1869 6.3899 6.1267 6.1318

RTB 10-01     * PIID1020H015 7.2500 10Y 8/19/2020 3628 9.94 833.690000 6.2750 4:14:51 PM 6.2331 6.4781 6.2247 6.2331

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4200 11.51    6.7952 6.5008 6.5062

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4417 12.10    6.9155 6.6055 6.6098

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4543 12.45    6.9853 6.6663 6.6700

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4641 12.72    7.0396 6.7136 6.7167

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4788 13.12    7.1211 6.7846 6.7869

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5012 13.73    7.2453 6.8927 6.8939

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5075 13.90    7.2802 6.9231 6.9240

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5173 14.17    7.3346 6.9704 6.9707

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5327 14.59    7.4199 7.0447 7.0443

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5516 15.11    7.5247 7.1359 7.1345

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5556 15.22    7.5469 7.1552 7.1536

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5607 15.36 134.864320 7.6500 10:23:40 AM 7.6500 7.5751 7.1798 7.1780

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5929 16.24    7.7536 7.3352 7.3317

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6202 16.99 0.186000 7.7500 11:47:48 AM 7.7500 7.9050 7.4670 7.4620

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6657 18.24    8.1572 7.6865 7.6793

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7196 19.72 150.500000 7.9250 3:06:35 PM 7.9662 8.4560 7.9467 7.9366

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7258 19.88    8.4904 7.9766 7.9662

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7440 20.38    8.5197 8.0493 8.0401

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7692 21.07    8.5602 8.1499 8.1424

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8113 22.23    8.6279 8.3180 8.3134

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8819 24.16    8.7415 8.6000 8.6000


