
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 05-63 PIBD0511F638 10.6250 2M 6/22/2011 50 0.14    1.1371 1.0107 1.0107

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 80 0.22    0.9075 0.7658 0.7658

RTB 03-06 PIID0311G065 8.5000 3M 7/31/2011 89 0.24 11.100000 0.8000 3:21:36 PM 0.9097 0.8803 0.7362 0.7372

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 140 0.38    1.0214 0.8793 0.8934

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 161 0.44    1.0795 0.9383 0.9577

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 169 0.46    1.1016 0.9607 0.9821

RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 217 0.59 4.040109 3.0000 9:54:46 AM 2.9862 1.3412 1.2024 1.2190

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 224 0.61    1.3826 1.2440 1.2589

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 250 0.68    1.5361 1.3988 1.4073

SPTB 10-02 SPTB1012A021 14.0000 9M 1/31/2012 273 0.75    1.6720 1.5357 1.5385

FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 294 0.81    1.7960 1.6607 1.6583

FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 358 0.98    2.1648 2.0281 2.0119

FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 361 0.99 61.000000 2.2000 11:54:02 AM 2.2000 2.1786 2.0401 2.0241

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 456 1.25 0.500000 4.0000 11:07:44 AM 4.0000 2.6142 2.4209 2.4095

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 473 1.30    2.6922 2.4891 2.4784

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 510 1.40 0.500000 4.1250 10:08:23 AM 4.1250 2.8619 2.6374 2.6285

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 533 1.46    2.9674 2.7296 2.7219

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 564 1.55    3.1096 2.8539 2.8476

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 613 1.68    3.3343 3.0503 3.0464

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 615 1.68    3.3435 3.0583 3.0545

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 670 1.84    3.5957 3.2788 3.2776

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 680 1.86    3.6416 3.3189 3.3182

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 694 1.90    3.7058 3.3750 3.3750

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 743 2.04    3.8535 3.5181 3.5184

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 788 2.16    3.9891 3.6495 3.6500

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 820 2.25    4.0856 3.7429 3.7436

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 890 2.44 0.100000 4.2500 2:45:26 PM 4.2500 4.2966 3.9473 3.9484

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 914 2.50    4.3689 4.0174 4.0187

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1000 2.74 4,053.000000 4.4600 3:45:00 PM 4.4370 4.6282 4.2685 4.2703

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1057 2.90    4.8000 4.4349 4.4370

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1169 3.20    4.9179 4.6233 4.6247

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1240 3.40 100.666000 4.7750 3:44:07 PM 4.7619 4.9927 4.7427 4.7437

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1250 3.42 510.000000 4.8000 3:45:21 PM 4.7549 5.0033 4.7595 4.7604

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1260 3.45    5.0138 4.7763 4.7772

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1393 3.82    5.1538 5.0000 5.0000

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1471 4.03 150.000000 4.8150 10:06:12 AM 4.8150 5.1570 4.9765 4.9793

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1480 4.05    5.1574 4.9738 4.9769

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1569 4.30    5.1610 4.9470 4.9533

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1575 4.32    5.1612 4.9452 4.9517

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1667 4.57    5.1649 4.9175 4.9273

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1687 4.62    5.1657 4.9115 4.9220

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1715 4.70    5.1669 4.9030 4.9145

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1730 4.74 58.666000 4.8550 3:18:54 PM 4.8531 5.1675 4.8985 4.9106

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1766 4.84 11.620000 4.9150 3:37:54 PM 5.0546 5.1689 4.8877 4.9010
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1793 4.91    5.1700 4.8795 4.8938

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1821 4.99    5.1712 4.8711 4.8864

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1951 5.35    5.3226 5.0485 5.0562

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1971 5.40    5.3458 5.0758 5.0823

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2024 5.55    5.4076 5.1482 5.1515

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2159 5.92 600.000000 5.2250 3:25:48 PM 5.2067 5.5648 5.3324 5.3278

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2183 5.98    5.5927 5.3651 5.3591

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2300 6.30 30.000000 5.4000 10:48:36 AM 5.4000 5.7290 5.5248 5.5119

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2304 6.31 34.424000 5.4900 11:30:57 AM 5.4950 5.7337 5.5303 5.5172

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2370 6.49 0.800000 5.4250 10:23:07 AM 5.4250 5.8105 5.6203 5.6033

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2465 6.75 155.019000 5.7250 3:59:02 PM 5.7274 5.9212 5.7500 5.7274

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2758 7.56    6.0359 5.8800 5.8206

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2849 7.81 400.000000 5.8000 3:54:24 PM 5.8000 6.0716 5.9204 5.8496

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3213 8.80    6.2142 6.0820 5.9653

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3396 9.30 11.100000 6.3000 2:19:26 PM 6.3000 6.2859 6.1632 6.0236

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3424 9.38    6.2969 6.1756 6.0325

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3515 9.63 14.000000 5.9100 3:57:35 PM 5.9142 6.3325 6.2160 6.0614

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3592 9.84 448.064000 6.1100 4:03:21 PM 6.1096 6.3627 6.2501 6.0859

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3648 9.99    6.3846 6.2750 6.1037

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3968 10.87    6.5367 6.4031 6.2472

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4185 11.47    6.6399 6.4900 6.3445

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4311 11.81    6.6998 6.5404 6.4010

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4409 12.08    6.7464 6.5796 6.4449

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4556 12.48    6.8162 6.6385 6.5109

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4780 13.10    6.9227 6.7281 6.6113

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4843 13.27    6.9527 6.7533 6.6396

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4941 13.54    6.9993 6.7926 6.6835

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5095 13.96    7.0725 6.8542 6.7525

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5284 14.48    7.1623 6.9299 6.8373

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5324 14.59    7.1813 6.9459 6.8552

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5375 14.73    7.2056 6.9663 6.8781

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5697 15.61    7.3586 7.0952 7.0225

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5970 16.36    7.4884 7.2045 7.1449

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6425 17.60    7.7047 7.3866 7.3489

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6964 19.08 100.000000 7.7000 8:47:49 AM 7.7000 7.9609 7.6023 7.5906

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7026 19.25    7.9904 7.6271 7.6184

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7208 19.75    8.0769 7.7000 7.7000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7460 20.44    8.0566 7.7074 7.7087

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7881 21.59    8.0225 7.7197 7.7233

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8587 23.53    7.9655 7.7403 7.7478

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8916 24.43 80.428000 7.7350 3:13:00 PM 7.7442 7.9389 7.7499 7.7592

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8993 24.64 618.690000 7.7900 4:03:00 PM 7.7642 7.9327 7.7522 7.7619


