
Interpolated Bonds

Instrument 

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

Last 
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Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 05-62 PIBD0511C622 8.5000 1M 3/3/2011 36 0.10 1,389.057000 3.4958 2:29:02 PM 3.5042 3.7059 3.5000 3.5000

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 79 0.22    3.7111 3.5000 3.5000

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 147 0.40    3.7135 3.5000 3.0554

FXTN 07-37 PIBD0711G376 12.0000 6M 7/22/2011 177 0.48    3.7135 3.5000 2.7832

RTB 03-06 PIID0311G065 8.5000 6M 7/31/2011 186 0.51 5.500000 4.0000 2:26:49 PM 3.5454 3.7280 3.5149 2.7709

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 237 0.65    3.9130 3.7046 3.1920

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 258 0.71    3.9892 3.7827 3.3654

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 266 0.73    4.0183 3.8125 3.4314

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 314 0.86    4.1924 3.9911 3.8278

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 321 0.88 10.000000 4.2000 10:58:57 AM 4.2000 4.2178 4.0171 3.8856

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 347 0.95    4.3122 4.1138 4.1002

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 370 1.01    4.3729 4.1733 4.1830

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 391 1.07 10.000000 4.2500 10:58:49 AM 4.2500 4.4252 4.2241 4.2439

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 455 1.25    4.5847 4.3788 4.4296

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 458 1.25    4.5922 4.3860 4.4383

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 553 1.52    4.8289 4.6157 4.7138

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 570 1.56 22.800000 5.1000 9:57:47 AM 5.1000 4.8712 4.6568 4.7631

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 607 1.66 17.240000 3.5000 11:20:06 AM 3.7126 4.9634 4.7462 4.8704

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 630 1.73    5.0207 4.8018 4.9372

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 661 1.81    5.0979 4.8767 5.0271

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 710 1.95    5.2200 4.9952 5.1692

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 712 1.95    5.2250 5.0000 5.1750

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 767 2.10 2,840.455000 4.6500 4:11:03 PM 4.6205 5.2724 5.0460 5.1980

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 777 2.13    5.2810 5.0543 5.2022

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 791 2.17    5.2931 5.0661 5.2080

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 840 2.30    5.3353 5.1070 5.2285

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 885 2.42    5.3741 5.1446 5.2473

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 917 2.51    5.4017 5.1714 5.2607

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 987 2.70    5.4620 5.2299 5.2900

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1011 2.77    5.4827 5.2500 5.3000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1097 3.01 748.000000 5.2750 4:11:18 PM 5.2557 5.6290 5.4053 5.4740

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1154 3.16    5.7259 5.5083 5.5893

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1266 3.47    5.9164 5.7106 5.8159

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1337 3.66    6.0371 5.8389 5.9595

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1347 3.69    6.0541 5.8569 5.9798

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1357 3.72    6.0712 5.8750 6.0000

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1490 4.08    6.1201 5.8823 5.9196

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1568 4.30    6.1487 5.8866 5.8725

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1577 4.32    6.1520 5.8871 5.8670

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1666 4.56 6.820000 6.0000 3:26:30 PM 5.6733 6.1848 5.8920 5.8132

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1672 4.58    6.1870 5.8923 5.8096

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1764 4.83    6.2208 5.8974 5.7540

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1784 4.89    6.2282 5.8985 5.7419

FXTN 10-39    * PIBD1016A393 9.2500 5Y 1/12/2016 1812 4.96    6.2385 5.9000 5.7250
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FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1827 5.01 2,000.000000 5.5300 8:59:32 AM 5.5300 6.2555 5.9092 5.7379

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1890 5.18    6.3273 5.9476 5.7922

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1918 5.25    6.3592 5.9647 5.8163

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2048 5.61 5.000000 6.0000 10:29:18 AM 6.0000 6.5073 6.0441 5.9283

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2068 5.67    6.5301 6.0563 5.9455

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2121 5.81    6.5905 6.0887 5.9911

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2256 6.18    6.7443 6.1711 6.1074

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2280 6.25 20.000000 6.7500 9:58:30 AM 6.7500 6.7716 6.1858 6.1281

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2397 6.57 157.572000 6.1000 3:19:17 PM 6.2891 6.9049 6.2573 6.2288

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2401 6.58    6.9094 6.2597 6.2323

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2467 6.76    6.9846 6.3000 6.2891

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2562 7.02    7.0243 6.3788 6.2791

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2855 7.82    7.1469 6.6219 6.2482

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2946 8.07 10.000000 6.3000 10:08:16 AM 6.3000 7.1849 6.6974 6.2386

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3310 9.07    7.3372 6.9994 6.2002

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3493 9.57 4.330200 6.1000 3:16:51 PM 6.0447 7.4137 7.1513 6.1810

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3521 9.65    7.4254 7.1745 6.1780

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3612 9.90 86.400000 6.1250 3:46:59 PM 6.1746 7.4635 7.2500 6.1684

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4065 11.14    7.6741 7.4585 6.4728

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4282 11.73    7.7750 7.5584 6.6186

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4408 12.08    7.8336 7.6164 6.7033

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4506 12.35    7.8792 7.6615 6.7692

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4653 12.75    7.9475 7.7292 6.8679

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4877 13.36    8.0517 7.8323 7.0185

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4940 13.53    8.0810 7.8613 7.0608

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5038 13.80    8.1266 7.9064 7.1266

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5192 14.22    8.1982 7.9773 7.2301

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5381 14.74    8.2861 8.0643 7.3571

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5421 14.85    8.3047 8.0827 7.3840

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5472 14.99    8.3284 8.1062 7.4183

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5794 15.87    8.4781 8.2544 7.6347

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6067 16.62    8.6051 8.3801 7.8181

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6522 17.87    8.8167 8.5896 8.1238

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7061 19.35    9.0673 8.8377 8.4860

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7123 19.52    9.0961 8.8662 8.5277

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7305 20.01    9.1808 8.9500 8.6500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7557 20.70    9.1943 8.8273 8.5730

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7978 21.86    9.2170 8.6222 8.4445

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8684 23.79    9.2551 8.2783 8.2288

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9013 24.69    9.2728 8.1180 8.1284

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9090 24.90 237.079600 8.1255 3:56:22 PM 8.1048 9.2769 8.0805 8.1048


