
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 19 0.05    3.5968 3.5156 3.5156

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 49 0.13    2.8080 2.6500 2.6500

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 58 0.16 1.000000 2.5000 3:45:24 PM 2.5000 2.7594 2.5938 2.5938

SPTB 10-01 SPTB1011I016 15.5000 4M 9/20/2011 109 0.30    2.6872 2.5056 2.5056

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 130 0.36    2.7868 2.6164 2.6164

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 138 0.38    2.8247 2.6586 2.6586

RTB 05-05 PIID0511L054 5.8750 6M 12/6/2011 186 0.51    3.0312 2.8852 2.8852

FXTN 04-19 PIBD0411L191 5.8750 7M 12/13/2011 193 0.53    3.0432 2.8953 2.8953

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 219 0.60    3.0877 2.9331 2.9331

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 242 0.66    3.1271 2.9665 2.9665

FXTN 05-65 PIBD0512B658 5.7500 9M 2/21/2012 263 0.72    3.1631 2.9969 2.9969

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 327 0.90    3.2726 3.0898 3.0898

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 330 0.90    3.2778 3.0942 3.0942

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 425 1.16    3.6374 3.3516 3.3422

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 442 1.21    3.7033 3.3986 3.3875

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 479 1.31 11.225000 3.5000 3:52:04 PM 4.3960 3.8467 3.5009 3.4860

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 502 1.38    3.9359 3.5644 3.5472

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 533 1.46    4.0561 3.6501 3.6297

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 582 1.59    4.2460 3.7856 3.7601

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 584 1.60 6.000000 3.7500 11:55:03 AM 3.7500 4.2538 3.7911 3.7654

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 639 1.75    4.4670 3.9432 3.9118

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 649 1.78    4.5058 3.9708 3.9385

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 663 1.82 55.000000 4.1450 10:25:34 AM 4.1450 4.5600 4.0095 3.9757

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 712 1.95    4.7500 4.1450 4.1061

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 757 2.07    4.8291 4.2593 4.2267

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 789 2.16 43.000000 4.9000 3:45:59 PM 4.9000 4.8853 4.3406 4.3123

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 859 2.35    5.0084 4.5183 4.4998

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 883 2.42    5.0506 4.5793 4.5641

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 969 2.65 1,460.410000 4.9500 3:19:11 PM 4.9470 5.2017 4.7977 4.7944

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1026 2.81    5.3019 4.9425 4.9470

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1138 3.12    5.4053 4.9974 5.0000

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1209 3.31 2.000000 5.0500 2:26:58 PM 5.0500 5.4708 5.0323 5.0337

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1219 3.34    5.4800 5.0372 5.0384

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1229 3.37    5.4893 5.0421 5.0431

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1362 3.73    5.6120 5.1073 5.1061

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1440 3.95 112.000000 5.1250 4:03:59 PM 5.1473 5.6840 5.1456 5.1431

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1449 3.97    5.6923 5.1500 5.1473

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1538 4.21    5.7174 5.2413 5.2394

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1544 4.23    5.7191 5.2475 5.2456

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1636 4.48    5.7450 5.3419 5.3407

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1656 4.54    5.7507 5.3625 5.3614

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1684 4.61    5.7586 5.3912 5.3904

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1699 4.65 3.940000 5.3000 8:51:52 AM 5.3000 5.7628 5.4066 5.4059

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1735 4.75    5.7730 5.4435 5.4431
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1762 4.83    5.7806 5.4713 5.4710

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1790 4.90    5.7885 5.5000 5.5000

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1920 5.26 155.000000 5.4750 3:24:13 PM 5.4347 5.8638 5.5868 5.5858

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1940 5.32 0.200000 5.7500 10:01:20 AM 5.7500 5.8754 5.6002 5.5990

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1993 5.46    5.9061 5.6355 5.6340

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2128 5.83    5.9843 5.7257 5.7231

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2152 5.90    5.9982 5.7417 5.7389

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2269 6.22 1.000000 5.4500 3:16:39 PM 5.4500 6.0660 5.8198 5.8162

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2273 6.23    6.0683 5.8225 5.8188

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2339 6.41    6.1065 5.8666 5.8624

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2434 6.67 56.160000 5.8850 11:21:03 AM 5.9251 6.1615 5.9300 5.9251

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2727 7.47    6.2920 6.0402 6.0336

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2818 7.72    6.3326 6.0744 6.0672

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3182 8.72    6.4947 6.2114 6.2020

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3365 9.22 25.000000 6.3100 2:36:48 PM 6.3093 6.5762 6.2802 6.2698

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3393 9.30    6.5887 6.2907 6.2802

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3484 9.55 2.000000 6.3500 3:55:50 PM 6.3500 6.6292 6.3250 6.3139

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3561 9.76 55.000000 6.2500 2:00:57 PM 6.3636 6.6635 6.3539 6.3424

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3617 9.91    6.6885 6.3750 6.3631

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3937 10.79    6.8209 6.5233 6.5125

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4154 11.38    6.9107 6.6239 6.6138

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4280 11.73    6.9628 6.6823 6.6726

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4378 11.99    7.0034 6.7277 6.7184

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4525 12.40    7.0642 6.7958 6.7870

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4749 13.01    7.1569 6.8997 6.8915

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4812 13.18    7.1829 6.9289 6.9210

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4910 13.45    7.2235 6.9743 6.9667

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5064 13.87    7.2872 7.0457 7.0386

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5253 14.39    7.3654 7.1333 7.1268

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5293 14.50    7.3820 7.1518 7.1455

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5344 14.64    7.4031 7.1754 7.1693

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5666 15.52    7.5363 7.3247 7.3196

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5939 16.27    7.6493 7.4512 7.4471

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6394 17.52    7.8375 7.6621 7.6595

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6933 18.99    8.0606 7.9119 7.9111

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6995 19.16    8.0862 7.9406 7.9400

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7177 19.66    8.1615 8.0250 8.0250

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7429 20.35    8.1523 8.0133 8.0126

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7850 21.51    8.1367 7.9937 7.9919

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8556 23.44    8.1107 7.9608 7.9571

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8885 24.34 123.401000 7.8250 2:03:02 PM 7.8647 8.0986 7.9454 7.9409

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8962 24.55 784.940000 7.9150 4:12:42 PM 7.9486 8.0958 7.9419 7.9372


