
Interpolated Bonds

Instrument 

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

Last 
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W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 05-61 PIBD0510L615 9.3750 1M 12/1/2010 36 0.10    3.7635 3.6250 3.6500

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 56 0.15    3.7635 3.6250 3.6500

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 83 0.23    3.7635 3.6250 3.6500

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 84 0.23    3.7635 3.6250 3.6500

FXTN 07-35 PIBD0711A354 11.0000 3M 1/22/2011 88 0.24    3.7635 3.6250 3.6500

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 128 0.35 0.100000 4.2500 2:22:23 PM 4.2500 3.8912 3.7857 3.8000

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 171 0.47    4.0438 3.9777 3.9792

FXTN 05-63 PIBD0511F638 10.6250 8M 6/22/2011 239 0.65    4.1233 4.0692 4.0494

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 269 0.74    4.1527 4.1022 4.0729

RTB 03-06 PIID0311G065 8.5000 9M 7/31/2011 278 0.76 0.770000 3.9500 11:26:30 AM 3.9500 4.1616 4.1121 4.0799

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 329 0.90    4.2116 4.1681 4.1199

FXTN 10-28 PIBD1011J288 16.5000 1Y 10/11/2011 350 0.96    4.2322 4.1912 4.1363

FXTN 05-64 PIBD0511J642 7.2500 1Y 10/19/2011 358 0.98    4.2400 4.2000 4.1426

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 406 1.11 0.130000 4.8750 9:41:51 AM 4.8655 4.2726 4.2096 4.1742

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 413 1.13    4.2774 4.2110 4.1788

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 439 1.20    4.2951 4.2162 4.1960

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 462 1.27    4.3107 4.2208 4.2112

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 483 1.32 304.100000 4.2250 3:42:56 PM 4.2250 4.3250 4.2250 4.2250

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 547 1.50    4.3920 4.2853 4.2652

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 550 1.51    4.3952 4.2881 4.2671

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 645 1.77    4.4947 4.3775 4.3267

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 662 1.81    4.5125 4.3935 4.3373

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 699 1.92 1.000000 5.0000 11:23:15 AM 5.0000 4.5513 4.4283 4.3606

FXTN 10-30    * PIBD1012J302 12.1250 2Y 10/17/2012 722 1.98    4.5754 4.4500 4.3750

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 753 2.06    4.5401 4.4274 4.3693

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 802 2.20    4.4842 4.3916 4.3604

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 804 2.20    4.4819 4.3901 4.3600

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 859 2.35 150.000000 4.3500 11:26:31 AM 4.3500 4.4192 4.3500 4.3500

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 869 2.38    4.4323 4.3580 4.3591

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 883 2.42    4.4505 4.3691 4.3718

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 932 2.55    4.5143 4.4081 4.4164

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 977 2.68    4.5729 4.4439 4.4573

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 1009 2.76    4.6146 4.4693 4.4864

FXTN 10-33    * PIBD1013J337 11.0000 3Y 10/9/2013 1079 2.96    4.7058 4.5250 4.5500

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1103 3.02    4.6793 4.4988 4.5343

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1189 3.26 2,550.000000 4.5250 4:03:22 PM 4.4781 4.5846 4.4050 4.4781

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1246 3.41    4.6408 4.4605 4.5221

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1358 3.72    4.7511 4.5694 4.6085

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1429 3.92 350.000000 4.7250 4:02:54 PM 4.7143 4.8211 4.6385 4.6633

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1439 3.94 1,200.000000 4.7200 3:46:05 PM 4.6683 4.8309 4.6482 4.6710

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1449 3.97    4.8408 4.6580 4.6787

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1582 4.33    4.8913 4.6757 4.7751

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1660 4.55    4.9209 4.6861 4.8316

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1669 4.57    4.9243 4.6873 4.8381
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1758 4.82 53.049500 4.9250 11:19:56 AM 4.9070 4.9581 4.6992 4.9026

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1764 4.83    4.9604 4.7000 4.9070

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1876 5.14    4.9415 4.8084 4.8000

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1904 5.22    4.9368 4.8355 4.7732

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1919 5.26 90.000000 4.7800 3:50:41 PM 4.7589 4.9342 4.8500 4.7589

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1982 5.43    4.9634 4.8678 4.8113

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2010 5.51    4.9764 4.8757 4.8346

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2140 5.86 700.000000 4.9750 11:59:37 AM 4.9428 5.0365 4.9125 4.9428

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2160 5.92 1.800000 4.9250 3:16:06 PM 4.9250 5.0558 4.9182 4.9485

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2213 6.06    5.1069 4.9332 4.9634

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2348 6.43 950.000000 5.0000 11:24:49 AM 5.0835 5.2371 4.9714 5.0014

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2372 6.50    5.2602 4.9782 5.0081

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2489 6.82 500.000000 5.0484 2:13:44 PM 5.0422 5.3731 5.0114 5.0410

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2493 6.83    5.3769 5.0125 5.0422

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2654 7.27    5.4486 5.1178 5.1331

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2947 8.07    5.5790 5.3094 5.2987

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3038 8.32    5.6195 5.3689 5.3501

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3402 9.32    5.7815 5.6070 5.5558

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3585 9.82 10.000000 5.6000 3:34:10 PM 5.5875 5.8629 5.7267 5.6592

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3613 9.90    5.8754 5.7450 5.6750

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4157 11.39    6.1626 5.9987 5.9447

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4374 11.98    6.2771 6.0999 6.0523

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4500 12.33    6.3436 6.1587 6.1147

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4598 12.60    6.3954 6.2044 6.1633

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4745 13.00    6.4730 6.2730 6.2362

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4969 13.61    6.5912 6.3774 6.3473

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5032 13.79    6.6245 6.4068 6.3785

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5130 14.05    6.6762 6.4525 6.4271

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5284 14.48    6.7575 6.5244 6.5034

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5473 14.99    6.8573 6.6125 6.5971

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5513 15.10    6.8784 6.6312 6.6169

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5564 15.24    6.9053 6.6550 6.6422

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5886 16.13    7.0753 6.8051 6.8019

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6159 16.87    7.2194 6.9325 6.9372

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6614 18.12    7.4596 7.1447 7.1628

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7153 19.60 370.000000 7.5250 11:45:26 AM 7.4607 7.7442 7.3961 7.4300

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7215 19.77    7.7769 7.4250 7.4607

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7397 20.27    7.7944 7.4611 7.4910

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7649 20.96    7.8187 7.5111 7.5329

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8070 22.11    7.8592 7.5946 7.6029

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8776 24.04    7.9272 7.7347 7.7203

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9105 24.95 39.000000 7.5500 11:52:44 AM 7.5182 7.9588 7.8000 7.7750


