
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 35 0.10    3.7116 3.5000 3.2361

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 78 0.21    3.7142 3.5000 2.6388

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 146 0.40    3.7188 3.5000 2.8854

FXTN 07-37 PIBD0711G376 12.0000 6M 7/22/2011 176 0.48    3.7208 3.5000 3.1979

RTB 03-06 PIID0311G065 8.5000 6M 7/31/2011 185 0.51    3.7335 3.5119 3.2499

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 236 0.65    3.8905 3.6637 3.2490

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 257 0.70    3.9552 3.7262 3.2486

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 265 0.73    3.9798 3.7500 3.2485

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 313 0.86    4.1276 3.8929 3.2476

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 320 0.88    4.1492 3.9137 3.2475

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 346 0.95    4.2292 3.9911 3.2470

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 369 1.01    4.2974 4.0552 3.3369

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 390 1.07    4.3593 4.1133 3.4314

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 454 1.24    4.5480 4.2901 3.7192

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 457 1.25    4.5569 4.2983 3.7327

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 552 1.51 0.300000 5.0000 2:43:41 PM 5.0000 4.8370 4.5608 4.1599

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 569 1.56    4.8871 4.6077 4.2364

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 606 1.66 3.060000 3.8500 11:36:12 AM 3.9734 4.9962 4.7099 4.4028

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 629 1.72    5.0640 4.7735 4.5062

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 660 1.81    5.1554 4.8591 4.6456

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 709 1.94    5.2999 4.9945 4.8660

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 711 1.95 1.369000 3.9000 11:14:23 AM 3.9000 5.3058 5.0000 4.8750

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 766 2.10 19.266000 4.3000 3:15:04 PM 4.4292 5.3127 5.0222 4.9147

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 776 2.13 100.000000 5.2250 10:39:48 AM 5.2250 5.3140 5.0263 4.9220

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 790 2.16    5.3158 5.0320 4.9321

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 839 2.30    5.3220 5.0518 4.9675

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 884 2.42    5.3277 5.0700 5.0000

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 916 2.51    5.3318 5.0829 5.0231

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 986 2.70    5.3407 5.1112 5.0737

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 1010 2.77    5.3437 5.1209 5.0910

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1096 3.00 4,500.000000 5.1500 4:09:42 PM 5.1531 5.3546 5.1557 5.1531

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1153 3.16    5.4847 5.2586 5.2730

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1265 3.47    5.7404 5.4608 5.5086

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1336 3.66 11.583000 5.7500 3:43:52 PM 5.7500 5.9024 5.5889 5.6579

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1346 3.69    5.9253 5.6070 5.6790

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1356 3.72    5.9481 5.6250 5.7000

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1489 4.08    5.9476 5.6305 5.6937

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1567 4.29 200.000000 5.6000 11:05:06 AM 5.6000 5.9473 5.6337 5.6901

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1576 4.32    5.9473 5.6341 5.6896

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1665 4.56 2.201500 5.1000 2:52:28 PM 5.1000 5.9469 5.6378 5.6854

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1671 4.58    5.9469 5.6380 5.6851

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1763 4.83    5.9466 5.6418 5.6808

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1783 4.88    5.9465 5.6426 5.6799

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1811 4.96    5.9464 5.6438 5.6785
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1826 5.00 1,300.000000 5.7000 4:14:29 PM 5.6788 5.9463 5.6444 5.6778

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1889 5.18    6.0554 5.7656 5.7321

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1917 5.25    6.1038 5.8194 5.7563

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2047 5.61 784.200000 5.9000 11:56:06 AM 5.9553 6.3288 6.0694 5.8683

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2067 5.66    6.3634 6.1078 5.8855

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2120 5.81    6.4551 6.2097 5.9312

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2255 6.18 100.000000 6.2250 11:15:55 AM 6.2250 6.6887 6.4693 6.0476

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2279 6.24    6.7302 6.5154 6.0682

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2396 6.56 21.400000 6.0500 12:06:10 PM 6.0750 6.9327 6.7404 6.1691

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2400 6.58    6.9396 6.7481 6.1725

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2466 6.76 100.000000 6.2250 3:58:17 PM 6.2625 7.0538 6.8750 6.2294

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2561 7.02    7.0846 6.9061 6.2305

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2854 7.82    7.1796 7.0021 6.2337

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2945 8.07    7.2091 7.0319 6.2347

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3309 9.07    7.3271 7.1511 6.2387

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3492 9.57    7.3864 7.2110 6.2407

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3520 9.64    7.3955 7.2202 6.2410

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3611 9.89 53.500000 6.1001 3:53:11 PM 6.2420 7.4250 7.2500 6.2420

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4064 11.13    7.5838 7.3972 6.5129

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4281 11.73    7.6598 7.4677 6.6426

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4407 12.07    7.7040 7.5087 6.7179

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4505 12.34    7.7383 7.5405 6.7765

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4652 12.75    7.7898 7.5883 6.8644

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4876 13.36    7.8683 7.6610 6.9983

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4939 13.53    7.8904 7.6815 7.0360

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5037 13.80    7.9247 7.7134 7.0946

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5191 14.22    7.9787 7.7634 7.1867

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5380 14.74    8.0450 7.8248 7.2997

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5420 14.85    8.0590 7.8378 7.3236

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5471 14.99    8.0768 7.8544 7.3541

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5793 15.87    8.1897 7.9590 7.5466

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6066 16.62    8.2854 8.0477 7.7098

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6521 17.87    8.4448 8.1956 7.9819

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7060 19.34    8.6337 8.3707 8.3041

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7122 19.51    8.6554 8.3909 8.3412

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7304 20.01    8.7192 8.4500 8.4500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7556 20.70    8.7095 8.4024 8.4046

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7977 21.85    8.6931 8.3228 8.3287

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8683 23.79    8.6657 8.1893 8.2015

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9012 24.69    8.6530 8.1271 8.1422

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9089 24.90 800.548200 8.1000 3:52:54 PM 8.1283 8.6500 8.1126 8.1283


