
Interpolated Bonds

Instrument 

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

Last 
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 03-17 PIBD0311A175 5.3750 <1M 1/17/2011 5 0.01 75.000000 1.0000 9:15:23 AM 1.0000 3.6719 3.6765 3.6765

FXTN 10-27 PIBD1011A278 17.5000 <1M 1/18/2011 6 0.02    3.5899 3.5956 3.5956

FXTN 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 10 0.03    3.2619 3.2721 3.2721

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 50 0.14    1.2018 1.1830 1.1830

FXTN 07-36 PIBD0711D360 12.0000 3M 4/15/2011 93 0.25    1.1872 1.0077 1.0077

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 161 0.44    1.6010 1.2692 1.2688

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 191 0.52 30.000000 3.0000 3:46:11 PM 3.0000 1.7794 1.4143 1.4006

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 200 0.55    1.8300 1.4786 1.4518

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 251 0.69    2.1167 1.8429 1.7420

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 272 0.75    2.2348 1.9929 1.8614

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 280 0.77    2.2797 2.0500 1.9069

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 328 0.90    2.5496 2.3929 2.1800

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 335 0.92    2.5889 2.4429 2.2198

FXTN 03-18 PIBD0312A182 5.8750 1Y 1/8/2012 361 0.99    2.7351 2.6286 2.3677

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 384 1.05    2.8234 2.7191 2.4602

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 405 1.11 640.000000 3.0000 11:02:17 AM 3.0312 2.8985 2.7916 2.5394

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 469 1.28    3.1273 3.0126 2.7808

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 472 1.29    3.1380 3.0229 2.7921

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 567 1.55    3.4777 3.3510 3.1504

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 584 1.60    3.5385 3.4097 3.2145

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 621 1.70    3.6708 3.5374 3.3540

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 644 1.76    3.7530 3.6169 3.4407

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 675 1.85    3.8638 3.7239 3.5577

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 724 1.98    4.0390 3.8931 3.7425

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 726 1.99    4.0462 3.9000 3.7500

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 781 2.14 1,746.811835 3.5500 3:26:19 PM 3.8759 4.1028 3.9552 3.8052

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 791 2.17    4.1130 3.9652 3.8152

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 805 2.21    4.1275 3.9793 3.8293

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 854 2.34    4.1779 4.0284 3.8784

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 899 2.46    4.2242 4.0736 3.9236

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 931 2.55 13.900000 4.3000 9:19:18 AM 4.3000 4.2571 4.1057 3.9557

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1001 2.74    4.3291 4.1759 4.0259

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1025 2.81    4.3538 4.2000 4.0500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1111 3.04 0.922000 4.1750 11:08:56 AM 4.1750 4.4595 4.3118 4.1618

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1168 3.20    4.5295 4.3860 4.2360

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1280 3.51    4.6671 4.5316 4.3816

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1351 3.70    4.7543 4.6240 4.4740

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1361 3.73 70.000000 4.5000 4:12:55 PM 4.5000 4.7666 4.6370 4.4870

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1371 3.76    4.7788 4.6500 4.5000

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1504 4.12    4.9194 4.7181 4.6093

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1582 4.33    5.0018 4.7580 4.6734

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1591 4.36    5.0113 4.7627 4.6808

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1680 4.60 13.801000 5.1500 2:36:46 PM 4.6856 5.1053 4.8082 4.7540

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1686 4.62    5.1117 4.8113 4.7589
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FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1778 4.87 100.000000 4.9000 10:13:17 AM 4.9000 5.2089 4.8584 4.8345

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1798 4.93    5.2300 4.8687 4.8510

FXTN 10-39    * PIBD1016A393 9.2500 5Y 1/12/2016 1826 5.00    5.2596 4.8830 4.8740

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1841 5.04 1,100.000000 5.1050 3:30:37 PM 5.1204 5.2697 4.8973 4.8896

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1904 5.22    5.3121 4.9575 4.9549

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1932 5.29    5.3309 4.9843 4.9839

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2062 5.65 1,450.000000 5.3000 3:58:54 PM 5.2503 5.4183 5.1086 5.1187

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2082 5.70 12.638000 5.6000 3:35:12 PM 5.6000 5.4317 5.1277 5.1394

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2135 5.85    5.4674 5.1783 5.1944

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2270 6.22 410.000000 5.3500 3:57:37 PM 5.2932 5.5581 5.3074 5.3343

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2294 6.28    5.5743 5.3303 5.3592

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2411 6.61 1,766.000000 5.4500 4:13:01 PM 5.5531 5.6529 5.4422 5.4805

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2415 6.62    5.6556 5.4460 5.4847

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2481 6.80    5.7000 5.5091 5.5531

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2576 7.06    5.7581 5.5570 5.5901

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2869 7.86    5.9372 5.7048 5.7043

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2960 8.11 885.000000 5.9000 9:10:44 AM 5.9000 5.9928 5.7507 5.7397

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3324 9.11    6.2154 5.9343 5.8816

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3507 9.61 0.080000 6.0500 9:20:56 AM 6.0500 6.3272 6.0266 5.9529

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3535 9.68    6.3444 6.0407 5.9638

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3626 9.93 606.534940 6.0000 3:24:33 PM 5.9992 6.4000 6.0866 5.9992

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4079 11.18    6.6541 6.3658 6.2896

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4296 11.77    6.7758 6.4995 6.4287

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4422 12.12    6.8465 6.5771 6.5095

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4520 12.38    6.9014 6.6375 6.5723

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4667 12.79    6.9839 6.7281 6.6666

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4891 13.40    7.1095 6.8661 6.8102

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4954 13.57    7.1448 6.9049 6.8506

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5052 13.84    7.1998 6.9653 6.9134

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5206 14.26    7.2862 7.0602 7.0121

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5395 14.78    7.3922 7.1766 7.1333

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5435 14.89    7.4146 7.2013 7.1589

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5486 15.03    7.4432 7.2327 7.1916

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5808 15.91 358.000000 7.3250 11:00:18 AM 7.3431 7.6238 7.4311 7.3980

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6081 16.66    7.7769 7.5993 7.5730

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6536 17.91    8.0321 7.8797 7.8647

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7075 19.38 0.250000 8.0000 11:47:08 AM 8.0000 8.3345 8.2118 8.2103

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7137 19.55    8.3692 8.2500 8.2500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7319 20.05    8.3660 8.2265 8.2268

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7571 20.74    8.3616 8.1941 8.1947

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7992 21.90    8.3542 8.1398 8.1411

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8698 23.83    8.3418 8.0488 8.0512

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9027 24.73    8.3360 8.0064 8.0093

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9104 24.94 719.276200 8.0000 3:55:47 PM 7.9995 8.3346 7.9965 7.9995


