
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 9 0.02    4.2244 4.2000 4.2000

FXTN 07-37 PIBD0711G376 12.0000 1M 7/22/2011 39 0.11    3.2467 3.1365 3.1365

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 48 0.13 1.100000 4.0000 10:06:53 AM 4.0000 3.1886 3.0758 3.0758

SPTB 10-01 SPTB1011I016 15.5000 3M 9/20/2011 99 0.27    2.8595 2.7317 2.7317

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 120 0.33    2.9859 2.8627 2.8627

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 128 0.35    3.0390 2.9178 2.9178

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 176 0.48    3.3171 3.2068 3.2068

FXTN 04-19 PIBD0411L191 5.8750 6M 12/13/2011 183 0.50    3.3230 3.2135 3.2135

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 209 0.57    3.3449 3.2387 3.2387

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 232 0.64    3.3643 3.2610 3.2610

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 253 0.69    3.3820 3.2813 3.2813

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 317 0.87    3.4360 3.3432 3.3432

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 320 0.88    3.4385 3.3461 3.3461

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 415 1.14    3.7034 3.5558 3.5546

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 432 1.18    3.7523 3.5943 3.5929

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 469 1.28 0.950000 4.5000 10:34:14 AM 4.5000 3.8586 3.6780 3.6761

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 492 1.35    3.9247 3.7300 3.7278

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 523 1.43    4.0137 3.8001 3.7975

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 572 1.57    4.1545 3.9110 3.9077

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 574 1.57    4.1603 3.9155 3.9122

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 629 1.72 3.660347 3.2500 9:58:41 AM 3.2500 4.3183 4.0399 4.0358

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 639 1.75    4.3471 4.0625 4.0583

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 653 1.79    4.3873 4.0942 4.0898

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 702 1.92    4.5281 4.2050 4.2000

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 747 2.05    4.6122 4.2806 4.2766

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 779 2.13    4.6721 4.3344 4.3310

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 849 2.33    4.8030 4.4521 4.4501

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 873 2.39    4.8479 4.4924 4.4909

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 959 2.63 2,098.200000 4.7375 4:10:49 PM 4.7342 5.0088 4.6369 4.6372

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1016 2.78    5.1154 4.7327 4.7342

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1128 3.09    5.1714 4.8300 4.8376

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1199 3.28 1,852.450000 4.9700 4:06:20 PM 4.9829 5.2069 4.8916 4.9033

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1209 3.31    5.2119 4.9003 4.9125

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1219 3.34    5.2169 4.9090 4.9217

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1352 3.70    5.2834 5.0245 5.0446

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1430 3.92    5.3224 5.0922 5.1167

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1439 3.94    5.3269 5.1000 5.1250

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1528 4.19 1.532571 5.5000 3:32:38 PM 5.4871 5.3545 5.1326 5.1267

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1534 4.20    5.3564 5.1348 5.1268

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1626 4.45 18.800000 5.1257 10:03:05 AM 5.1257 5.3849 5.1685 5.1286

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1646 4.51    5.3911 5.1759 5.1290

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1674 4.59    5.3998 5.1861 5.1296

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1689 4.63 1,576.471000 5.1400 4:00:31 PM 5.1306 5.4045 5.1916 5.1298

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1725 4.73 5.968888 5.1000 2:13:11 PM 5.3928 5.4156 5.2048 5.1305
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1752 4.80    5.4240 5.2147 5.1311

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1780 4.88    5.4327 5.2250 5.1316

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1910 5.23 621.390000 5.2500 3:53:07 PM 5.2349 5.5367 5.3423 5.2692

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1930 5.29 13.039000 5.6000 3:11:19 PM 5.4836 5.5527 5.3603 5.2904

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1983 5.43    5.5952 5.4082 5.3465

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2118 5.80 700.000000 5.5500 4:07:23 PM 5.4943 5.7032 5.5300 5.4894

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2142 5.87    5.7224 5.5516 5.5148

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2259 6.19 0.500000 6.0000 3:06:49 PM 6.0000 5.8160 5.6572 5.6386

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2263 6.20    5.8192 5.6608 5.6428

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2329 6.38    5.8720 5.7204 5.7127

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2424 6.64 1,775.010000 5.8150 4:09:13 PM 5.8132 5.9481 5.8061 5.8132

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2717 7.44    6.0794 5.9036 5.9089

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2808 7.69    6.1202 5.9339 5.9386

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3172 8.69    6.2834 6.0551 6.0574

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3355 9.19 25.200000 6.3000 2:10:14 PM 6.2256 6.3655 6.1161 6.1171

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3383 9.27    6.3780 6.1254 6.1262

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3474 9.52 3.100000 6.1250 2:41:00 PM 6.1250 6.4188 6.1557 6.1559

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3551 9.73 250.900000 6.2750 2:19:53 PM 6.2003 6.4534 6.1814 6.1811

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3607 9.88    6.4785 6.2000 6.1993

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3927 10.76    6.6216 6.3573 6.3567

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4144 11.35    6.7187 6.4640 6.4634

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4270 11.70    6.7751 6.5259 6.5254

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4368 11.97    6.8189 6.5741 6.5736

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4515 12.37    6.8847 6.6463 6.6459

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4739 12.98    6.9849 6.7565 6.7560

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4802 13.16    7.0131 6.7874 6.7870

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4900 13.42    7.0569 6.8356 6.8352

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5054 13.85    7.1258 6.9113 6.9109

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5243 14.36    7.2104 7.0042 7.0039

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5283 14.47    7.2283 7.0239 7.0235

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5334 14.61    7.2511 7.0489 7.0486

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5656 15.50    7.3952 7.2072 7.2070

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5929 16.24    7.5173 7.3414 7.3412

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6384 17.49    7.7209 7.5651 7.5650

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6923 18.97 13.670000 7.9000 2:26:31 PM 7.9000 7.9620 7.8301 7.8300

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6985 19.14    7.9897 7.8605 7.8605

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7167 19.64 25.000000 7.9500 8:57:14 AM 7.9500 8.0712 7.9500 7.9500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7419 20.33    8.0676 7.9399 7.9397

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7840 21.48    8.0617 7.9231 7.9224

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8546 23.41    8.0518 7.8949 7.8935

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8875 24.32 106.770000 7.8300 2:49:57 PM 7.8946 8.0472 7.8817 7.8800

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8952 24.53 668.944000 7.8850 4:02:21 PM 7.8740 8.0462 7.8786 7.8769


