
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 07-41 PIBD0712K413 10.5000 <1M 11/17/2012 3 0.01    3.3586 3.3485 3.3485

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 52 0.14    0.8953 0.6821 0.6975

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 54 0.15    0.8717 0.6536 0.6707

FXTN 07-43 PIBD0713C438 8.7500 4M 3/3/2013 109 0.30    0.4940 0.2091 0.2447

FXTN 05-66 PIBD0513C664 6.6250 4M 3/13/2013 119 0.33    0.5269 0.2558 0.2831

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 133 0.36    0.5731 0.3212 0.3369

FXTN 10-32 PIBD1013E320 11.7500 6M 5/15/2013 182 0.50    0.7346 0.5500 0.5250

FXTN 07-44 PIBD0713F446 9.6250 8M 6/29/2013 227 0.62    0.7812 0.5995 0.5806

RTB 05-07 PIID0513G075 9.0000 9M 7/31/2013 259 0.71    0.8143 0.6346 0.6202

FXTN 10-33 PIBD1013J337 11.0000 11M 10/9/2013 329 0.90    0.8868 0.7115 0.7067

FXTN 07-45 PIBD0713K457 7.1250 1Y 11/2/2013 353 0.97    0.9117 0.7379 0.7364

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 439 1.20 756.000000 1.5000 12:09:19 PM 1.5000 1.3799 1.1418 1.1362

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 496 1.36    1.7270 1.4396 1.4297

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 608 1.67    2.4092 2.0246 2.0064

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 679 1.86 10.000000 2.5000 2:28:22 PM 2.5000 2.8416 2.3955 2.3720

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 689 1.89 23.500000 2.6250 2:44:19 PM 2.6125 2.9026 2.4478 2.4235

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 699 1.92    2.9635 2.5000 2.4750

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 832 2.28    3.3759 2.9222 2.7822

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 910 2.49 40.000000 3.1500 10:46:45 AM 3.1500 3.6178 3.1698 2.9624

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 919 2.52    3.6458 3.1984 2.9832

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 979 2.68    3.8318 3.3889 3.1217

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1008 2.76 2.000000 3.5000 10:11:03 AM 3.5000 3.9218 3.4810 3.1887

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1014 2.78 230.000000 3.2000 12:00:10 PM 3.2000 3.9404 3.5000 3.2026

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1106 3.03    4.0257 3.5982 3.3699

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1126 3.08    4.0443 3.6196 3.4062

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1154 3.16    4.0702 3.6494 3.4571

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1169 3.20 29.123000 3.6350 12:06:32 PM 3.6412 4.0842 3.6655 3.4844

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1205 3.30 1.800000 4.0000 2:37:06 PM 4.0000 4.1175 3.7039 3.5499

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1232 3.38    4.1426 3.7327 3.5989

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1260 3.45    4.1686 3.7626 3.6499

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1390 3.81 2,400.000000 3.9200 2:43:56 PM 3.9225 4.2891 3.9014 3.8862

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1410 3.86 1.680000 4.0350 3:30:58 PM 4.0350 4.3077 3.9227 3.9226

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1463 4.01    4.2906 3.9263 3.9261

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1598 4.38    4.2472 3.9352 3.9352

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1622 4.44    4.2395 3.9368 3.9368

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1694 4.64    4.2163 3.9416 3.9416

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1739 4.76    4.2018 3.9446 3.9446

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1743 4.78    4.2005 3.9449 3.9448

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1809 4.96    4.1793 3.9493 3.9493

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1820 4.99 250.000000 3.9500 12:17:10 PM 3.9500 4.1758 3.9500 3.9500

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1904 5.22 401.000000 4.0250 2:40:39 PM 4.0361 4.2410 3.9790 3.9789

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2103 5.76 353.300000 4.0750 11:46:04 AM 4.0870 4.3954 4.0477 4.0474

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2197 6.02    4.4684 4.0801 4.0798

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2288 6.27 5.000000 4.2000 3:18:55 PM 4.2000 4.5390 4.1115 4.1111
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FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2354 6.45    4.5903 4.1343 4.1338

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2438 6.68 1,150.000000 4.1500 11:55:15 AM 4.1772 4.6555 4.1633 4.1627

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2480 6.79    4.6881 4.1778 4.1772

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2652 7.27    4.7482 4.2379 4.2363

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2835 7.77    4.8122 4.3019 4.2992

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2863 7.84    4.8220 4.3117 4.3089

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2954 8.09    4.8538 4.3435 4.3402

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3031 8.30 413.400000 4.5000 2:55:17 PM 4.5494 4.8807 4.3704 4.3666

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3087 8.46 20.000000 4.5775 12:09:05 PM 4.5775 4.9003 4.3900 4.3859

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3262 8.94    4.9615 4.4512 4.4461

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3297 9.03 334.252000 4.5300 2:03:31 PM 4.5335 4.9737 4.4635 4.4581

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3353 9.19 176.000000 4.5375 2:52:30 PM 4.5415 4.9933 4.4830 4.4774

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3407 9.33    5.0122 4.5019 4.4959

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3548 9.72    5.0615 4.5512 4.5444

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3590 9.84 1,245.000000 4.5250 12:01:58 PM 4.5706 5.0762 4.5659 4.5589

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3624 9.93    5.0881 4.5778 4.5706

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3750 10.27    5.1148 4.6176 4.6089

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3848 10.54    5.1355 4.6485 4.6387

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3995 10.95    5.1667 4.6949 4.6834

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4219 11.56    5.2141 4.7657 4.7515

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4282 11.73    5.2275 4.7856 4.7706

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4380 12.00    5.2482 4.8165 4.8004

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4534 12.42    5.2809 4.8651 4.8472

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4723 12.94    5.3209 4.9248 4.9047

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4763 13.05    5.3294 4.9375 4.9168

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4814 13.19    5.3402 4.9536 4.9323

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5088 13.94 6,302.765000 5.2000 9:51:42 AM 5.1238 5.3982 5.0401 5.0156

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5136 14.07    5.4084 5.0552 5.0302

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5220 14.30 2,443.640000 5.2000 3:55:34 PM 5.1793 5.4262 5.0818 5.0558

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5409 14.82    5.4662 5.1414 5.1132

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5864 16.07 66.775000 5.3250 3:40:09 PM 5.3250 5.5626 5.2851 5.2515

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6403 17.54 72.000000 5.4500 9:59:01 AM 5.4500 5.6768 5.4553 5.4154

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6465 17.71    5.6899 5.4749 5.4342

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6647 18.21 58.000000 5.5800 12:23:59 PM 5.5800 5.7285 5.5324 5.4896

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6821 18.69 21,962.400000 5.5625 4:13:11 PM 5.5590 5.7653 5.5873 5.5425

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6899 18.90    5.7819 5.6120 5.5662

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7019 19.23 33.000000 5.7500 2:48:51 PM 5.7485 5.8073 5.6498 5.6026

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7047 19.31 8,908.350000 5.6125 4:09:56 PM 5.6061 5.8132 5.6587 5.6112

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7257 19.88 1.000000 5.6500 11:14:31 AM 5.6500 5.8577 5.7250 5.6750

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7320 20.05 800.000000 5.8000 11:58:20 AM 5.8043 5.8619 5.7277 5.6796

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8026 21.99 441.000000 5.8250 11:54:08 AM 5.8144 5.9084 5.7578 5.7312

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8355 22.89 0.519500 5.8500 2:50:37 PM 5.8500 5.9302 5.7719 5.7552

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8432 23.10 1,007.000000 5.7400 12:15:47 PM 5.7450 5.9352 5.7752 5.7609

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8720 23.89 5.500000 5.8050 3:30:10 PM 5.8050 5.9543 5.7875 5.7819
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FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9041 24.77    5.9754 5.8012 5.8054

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9110 24.96 3,993.929000 5.8350 4:02:38 PM 5.8277 5.9800 5.8041 5.8104


