
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 05-63 PIBD0511F638 10.6250 <1M 6/22/2011 16 0.04    3.8253 3.7708 3.7708

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 46 0.13    2.8326 2.6938 2.6938

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 55 0.15 0.800000 2.5000 11:00:56 AM 2.5000 2.7843 2.6375 2.6375

SPTB 10-01 SPTB1011I016 15.5000 4M 9/20/2011 106 0.29    2.6494 2.4744 2.4744

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 127 0.35    2.7604 2.5946 2.5946

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 135 0.37    2.8026 2.6404 2.6404

RTB 05-05 PIID0511L054 5.8750 6M 12/6/2011 183 0.50    3.0301 2.8852 2.8852

FXTN 04-19 PIBD0411L191 5.8750 6M 12/13/2011 190 0.52    3.0410 2.8953 2.8953

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 216 0.59    3.0814 2.9331 2.9331

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 239 0.65    3.1171 2.9665 2.9665

FXTN 05-65 PIBD0512B658 5.7500 9M 2/21/2012 260 0.71    3.1497 2.9969 2.9969

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 324 0.89    3.2491 3.0898 3.0898

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 327 0.90    3.2538 3.0942 3.0942

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 422 1.16    3.6270 3.4250 3.4130

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 439 1.20    3.6956 3.4857 3.4714

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 476 1.30    3.8448 3.6179 3.5987

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 499 1.37    3.9376 3.7000 3.6778

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 530 1.45    4.0626 3.8107 3.7844

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 579 1.59    4.2603 3.9857 3.9529

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 581 1.59    4.2683 3.9929 3.9598

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 636 1.74    4.4902 4.1893 4.1489

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 646 1.77    4.5305 4.2250 4.1833

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 660 1.81    4.5870 4.2750 4.2315

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 709 1.94    4.7846 4.4500 4.4000

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 754 2.07    4.8670 4.5213 4.4815

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 786 2.15    4.9256 4.5720 4.5395

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 856 2.35    5.0538 4.6830 4.6664

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 880 2.41    5.0978 4.7210 4.7099

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 966 2.65 1,586.210000 4.9750 4:02:18 PM 4.9690 5.2552 4.8573 4.8657

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1023 2.80    5.3596 4.9477 4.9690

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1135 3.11    5.4243 5.0542 5.0699

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1206 3.30 2.000000 5.2500 10:35:33 AM 5.2500 5.4653 5.1217 5.1338

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1216 3.33    5.4710 5.1312 5.1428

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1226 3.36    5.4768 5.1408 5.1518

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1359 3.72    5.5536 5.2673 5.2716

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1437 3.94    5.5986 5.3414 5.3419

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1446 3.96    5.6038 5.3500 5.3500

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1535 4.21 50.000000 5.3500 10:15:59 AM 5.3500 5.6621 5.3891 5.3891

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1541 4.22    5.6660 5.3918 5.3918

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1633 4.47    5.7262 5.4323 5.4323

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1653 4.53    5.7393 5.4411 5.4411

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1681 4.61    5.7576 5.4534 5.4534

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1696 4.65 7.597000 5.3500 2:49:27 PM 5.3104 5.7674 5.4600 5.4600

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1732 4.75 2.360000 5.3000 3:31:28 PM 5.3369 5.7909 5.4758 5.4758
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1759 4.82    5.8086 5.4877 5.4877

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1787 4.90    5.8269 5.5000 5.5000

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1917 5.25 0.485000 5.4750 9:17:59 AM 5.4750 5.8902 5.6009 5.6009

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1937 5.31 2.400000 5.9000 9:26:43 AM 5.9000 5.8999 5.6165 5.6165

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1990 5.45    5.9257 5.6576 5.6576

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2125 5.82 150.165000 5.5750 10:06:12 AM 5.5752 5.9914 5.7624 5.7624

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2149 5.89    6.0031 5.7811 5.7811

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2266 6.21    6.0601 5.8719 5.8719

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2270 6.22 30.000000 5.6700 10:27:22 AM 5.6700 6.0620 5.8750 5.8750

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2336 6.40 11.546727 5.5000 9:16:07 AM 5.5000 6.0941 5.9262 5.9262

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2431 6.66 25.362000 5.9150 11:16:12 AM 5.9150 6.1404 6.0000 6.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2724 7.46    6.2657 6.1176 6.0931

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2815 7.71 2.671740 5.9750 10:23:40 AM 5.9750 6.3046 6.1542 6.1220

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3179 8.71    6.4602 6.3003 6.2377

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3362 9.21 1.411000 6.4750 3:00:09 PM 6.4533 6.5384 6.3738 6.2959

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3390 9.29    6.5504 6.3851 6.3048

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3481 9.54 4.698539 6.1950 3:15:45 PM 6.1537 6.5893 6.4216 6.3337

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3558 9.75 307.600000 6.4000 3:41:17 PM 6.3794 6.6222 6.4525 6.3582

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3614 9.90    6.6462 6.4750 6.3760

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3934 10.78    6.7846 6.6166 6.5264

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4151 11.37    6.8785 6.7126 6.6285

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4277 11.72    6.9330 6.7683 6.6877

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4375 11.99    6.9754 6.8117 6.7338

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4522 12.39    7.0390 6.8767 6.8029

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4746 13.00    7.1360 6.9758 6.9083

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4809 13.18    7.1632 7.0037 6.9379

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4907 13.44    7.2056 7.0470 6.9840

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5061 13.87    7.2723 7.1152 7.0564

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5250 14.38    7.3540 7.1988 7.1453

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5290 14.49    7.3713 7.2165 7.1641

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5341 14.63    7.3934 7.2391 7.1881

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5663 15.52    7.5327 7.3815 7.3395

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5936 16.26    7.6509 7.5023 7.4679

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6391 17.51    7.8477 7.7036 7.6818

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6930 18.99    8.0810 7.9421 7.9353

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6992 19.16    8.1078 7.9695 7.9644

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7174 19.65    8.1865 8.0500 8.0500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7426 20.35    8.1766 8.0408 8.0275

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7847 21.50    8.1600 8.0255 7.9900

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8553 23.43    8.1322 7.9998 7.9270

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8882 24.33 56.200000 7.8250 3:43:26 PM 7.8917 8.1192 7.9878 7.8976

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8959 24.55 3.500000 7.8800 3:24:27 PM 7.8755 8.1162 7.9850 7.8907


