
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 <1M 6/22/2011 20 0.05    3.5744 3.4924 3.4924

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 50 0.14    2.8368 2.6786 2.5474

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 59 0.16 8.400000 3.2500 10:09:12 AM 3.2500 2.8056 2.6384 2.4335

SPTB 10-01 SPTB1011I016 15.5000 4M 9/20/2011 110 0.30    2.8036 2.6111 2.0989

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 131 0.36    2.9145 2.7278 2.1597

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 139 0.38    2.9567 2.7722 2.1828

RTB 05-05 PIID0511L054 5.8750 6M 12/6/2011 187 0.51    3.1785 3.0056 2.3375

FXTN 04-19 PIBD0411L191 5.8750 7M 12/13/2011 194 0.53    3.1838 3.0113 2.3735

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 220 0.60    3.2038 3.0323 2.5075

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 243 0.67    3.2215 3.0508 2.6260

FXTN 05-65 PIBD0512B658 5.7500 9M 2/21/2012 264 0.72    3.2377 3.0677 2.7342

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 328 0.90    3.2869 3.1194 3.0639

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 331 0.91    3.2892 3.1218 3.0794

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 426 1.17    3.6340 3.4319 3.3889

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 443 1.21    3.6978 3.4893 3.4429

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 480 1.32    3.8367 3.6141 3.5603

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 503 1.38    3.9231 3.6917 3.6333

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 534 1.46    4.0395 3.7962 3.7317

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 583 1.60    4.2234 3.9615 3.8873

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 585 1.60    4.2310 3.9683 3.8937

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 640 1.75    4.4375 4.1538 4.0683

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 650 1.78    4.4750 4.1875 4.1000

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 664 1.82    4.5276 4.2347 4.1444

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 713 1.95    4.7115 4.4000 4.3000

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 758 2.08    4.7904 4.4759 4.3908

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 790 2.16 2.359000 4.5000 11:00:57 AM 4.5000 4.8464 4.5299 4.4554

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 860 2.36    4.9690 4.6480 4.5966

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 884 2.42    5.0111 4.6885 4.6451

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 970 2.66 1,850.000000 4.9300 3:59:49 PM 4.9336 5.1617 4.8336 4.8186

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1027 2.81    5.2615 4.9298 4.9336

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1139 3.12    5.3471 4.9815 4.9884

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1210 3.32 30.000000 5.2000 4:01:14 PM 5.2000 5.4013 5.0142 5.0231

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1220 3.34    5.4089 5.0188 5.0280

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1230 3.37    5.4166 5.0235 5.0329

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1363 3.73    5.5182 5.0848 5.0979

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1441 3.95 1,050.000000 5.2000 4:10:19 PM 5.1405 5.5777 5.1208 5.1361

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1450 3.97    5.5846 5.1250 5.1405

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1539 4.22 0.200000 5.5000 11:11:34 AM 5.5000 5.6263 5.2229 5.1728

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1545 4.23    5.6291 5.2295 5.1749

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1637 4.48    5.6721 5.3306 5.2083

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1657 4.54    5.6815 5.3526 5.2156

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1685 4.62    5.6946 5.3834 5.2258

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1700 4.66 116.071158 5.2500 4:07:09 PM 5.2632 5.7016 5.3999 5.2312

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1736 4.76 0.500000 5.5000 11:02:16 AM 5.5000 5.7185 5.4395 5.2443
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1763 4.83    5.7311 5.4692 5.2541

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1791 4.91    5.7442 5.5000 5.2642

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1921 5.26 159.727933 5.2800 2:38:23 PM 5.3584 5.8184 5.5777 5.3901

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1941 5.32 0.160316 4.9500 10:57:40 AM 4.9500 5.8298 5.5897 5.4095

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1994 5.46    5.8600 5.6214 5.4608

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2129 5.83 750.000000 5.5250 10:41:08 AM 5.5250 5.9370 5.7021 5.5915

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2153 5.90 0.039033 4.3500 11:00:43 AM 4.3500 5.9507 5.7164 5.6147

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2270 6.22 20.169391 5.4000 2:34:44 PM 5.3966 6.0174 5.7864 5.7280

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2274 6.23    6.0197 5.7888 5.7319

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2340 6.41    6.0574 5.8282 5.7958

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2435 6.67 550.000000 5.9000 3:24:41 PM 5.8877 6.1115 5.8850 5.8877

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2728 7.47    6.2401 5.9918 5.9891

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2819 7.72    6.2801 6.0250 6.0206

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3183 8.72    6.4398 6.1577 6.1466

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3366 9.22 400.000000 6.3750 3:43:29 PM 6.2955 6.5202 6.2244 6.2099

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3394 9.30    6.5325 6.2346 6.2196

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3485 9.55 492.592451 6.2250 3:20:53 PM 6.2182 6.5724 6.2678 6.2511

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3562 9.76 1,283.170000 6.3700 3:43:55 PM 6.3235 6.6062 6.2958 6.2777

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3618 9.91 51.500000 6.4000 11:41:04 AM 6.3957 6.6308 6.3162 6.2971

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3938 10.79    6.7647 6.4653 6.4479

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4155 11.38    6.8556 6.5664 6.5502

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4281 11.73    6.9083 6.6252 6.6096

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4379 12.00    6.9494 6.6708 6.6558

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4526 12.40    7.0109 6.7393 6.7251

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4750 13.01    7.1047 6.8437 6.8306

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4813 13.19    7.1311 6.8730 6.8603

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4911 13.45    7.1721 6.9187 6.9065

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5065 13.88    7.2366 6.9905 6.9791

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5254 14.39    7.3157 7.0785 7.0682

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5294 14.50    7.3324 7.0972 7.0870

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5345 14.64    7.3538 7.1209 7.1111

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5667 15.53    7.4886 7.2710 7.2628

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5940 16.27    7.6029 7.3982 7.3915

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6395 17.52    7.7934 7.6102 7.6060

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6934 19.00    8.0190 7.8613 7.8600

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6996 19.17    8.0450 7.8902 7.8892

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7178 19.67    8.1212 7.9750 7.9750

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7430 20.36    8.1088 7.9593 7.9606

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7851 21.51    8.0882 7.9332 7.9364

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8557 23.44    8.0537 7.8893 7.8960

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8886 24.35 469.848000 7.8750 4:08:53 PM 7.8474 8.0376 7.8689 7.8771

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8963 24.56 954.945000 7.9400 3:38:34 PM 7.8852 8.0338 7.8641 7.8727


