
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 2 0.01    3.4271 3.4220 3.4220

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 51 0.14    0.9097 0.7338 0.6821

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 53 0.15    0.8878 0.7113 0.6536

FXTN 07-43 PIBD0713C438 8.7500 4M 3/3/2013 108 0.30    0.5283 0.3405 0.1893

FXTN 05-66 PIBD0513C664 6.6250 4M 3/13/2013 118 0.32    0.5536 0.3658 0.2250

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 132 0.36    0.5890 0.4012 0.2750

FXTN 10-32 PIBD1013E320 11.7500 6M 5/15/2013 181 0.50    0.7131 0.5250 0.4499

FXTN 07-44 PIBD0713F446 9.6250 8M 6/29/2013 226 0.62    0.7680 0.5794 0.5066

RTB 05-07 PIID0513G075 9.0000 9M 7/31/2013 258 0.71 1.000000 2.0000 10:34:10 AM 2.0000 0.8071 0.6181 0.5468

FXTN 10-33 PIBD1013J337 11.0000 11M 10/9/2013 328 0.90    0.8926 0.7027 0.6349

FXTN 07-45 PIBD0713K457 7.1250 1Y 11/2/2013 352 0.96    0.9219 0.7317 0.6652

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 438 1.20    1.4023 1.1891 1.0849

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 495 1.36    1.7572 1.5266 1.3935

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 607 1.66    2.4546 2.1898 1.9997

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 678 1.86 110.300000 2.3500 3:44:11 PM 2.4093 2.8966 2.6102 2.3839

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 688 1.88    2.9589 2.6694 2.4381

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 698 1.91 50.000000 2.6750 9:13:54 AM 2.6750 3.0212 2.7286 2.4922

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 831 2.28 101.600000 2.8150 12:28:32 PM 2.8150 3.3508 3.0332 2.7489

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 909 2.49 13.500000 3.1500 12:05:30 PM 3.1500 3.5441 3.2118 2.8994

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 918 2.52 400.000000 3.1240 3:55:06 PM 3.0626 3.5665 3.2324 2.9168

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 978 2.68    3.7152 3.3698 3.0326

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1007 2.76 0.100000 3.5000 3:05:53 PM 3.5000 3.7871 3.4363 3.0885

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1013 2.78 200.000000 3.1750 4:07:15 PM 3.1750 3.8019 3.4500 3.1001

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1105 3.03    3.9019 3.5755 3.2958

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1125 3.08    3.9236 3.6027 3.3384

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1153 3.16    3.9541 3.6409 3.3980

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1168 3.20    3.9704 3.6614 3.4299

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1204 3.30 12.737000 3.6750 12:35:17 PM 3.6750 4.0095 3.7105 3.5065

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1231 3.37    4.0389 3.7473 3.5639

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1259 3.45    4.0693 3.7855 3.6235

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1389 3.81 20.000000 3.9000 2:56:25 PM 3.9000 4.2106 3.9627 3.9001

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1409 3.86 46.728000 4.0000 3:33:17 PM 3.9609 4.2323 3.9900 3.9426

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1462 4.01    4.2295 3.9584 3.9173

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1597 4.38 500.000000 4.0250 10:52:04 AM 4.0250 4.2224 3.8780 3.8528

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1621 4.44 14.000000 3.9900 12:35:50 PM 3.9900 4.2212 3.8637 3.8413

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1693 4.64 900.000000 3.7500 11:34:47 AM 3.7467 4.2174 3.8208 3.8069

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1738 4.76    4.2150 3.7940 3.7854

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1742 4.77    4.2148 3.7916 3.7835

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1808 4.95    4.2113 3.7523 3.7519

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1819 4.98    4.2108 3.7457 3.7467

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1903 5.21 1,350.000000 4.1000 3:59:00 PM 4.0985 4.2449 3.8004 3.8012

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2102 5.76 1,373.303000 4.1500 2:39:20 PM 4.1149 4.3257 3.9298 3.9303

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2196 6.02    4.3639 3.9909 3.9913

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2287 6.27    4.4009 4.0501 4.0504
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FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2353 6.45 23.000000 4.2450 3:38:51 PM 4.2450 4.4277 4.0930 4.0932

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2437 6.68 50.000000 4.1750 10:05:28 AM 4.1750 4.4618 4.1477 4.1477

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2479 6.79    4.4788 4.1750 4.1750

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2651 7.26    4.5769 4.2387 4.2387

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2834 7.76    4.6811 4.3065 4.3065

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2862 7.84 17.400000 4.5500 3:24:19 PM 4.5500 4.6971 4.3169 4.3169

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2953 8.09    4.7490 4.3506 4.3506

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3030 8.30    4.7928 4.3791 4.3791

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3086 8.45    4.8248 4.3998 4.3998

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3261 8.93    4.9245 4.4647 4.4647

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3296 9.03 208.700000 4.5850 3:10:10 PM 4.5279 4.9444 4.4776 4.4776

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3352 9.18    4.9763 4.4984 4.4984

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3406 9.33    5.0071 4.5184 4.5184

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3547 9.72    5.0875 4.5706 4.5706

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3589 9.83 200.000000 4.5950 10:02:39 AM 4.5987 5.1114 4.5862 4.5862

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3623 9.93    5.1308 4.5987 4.5987

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3749 10.27    5.1558 4.6357 4.6356

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3847 10.54    5.1752 4.6645 4.6642

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3994 10.94    5.2044 4.7076 4.7071

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4218 11.56    5.2489 4.7734 4.7726

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4281 11.73    5.2614 4.7919 4.7910

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4379 12.00    5.2808 4.8206 4.8196

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4533 12.42    5.3114 4.8658 4.8646

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4722 12.94    5.3489 4.9213 4.9198

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4762 13.05    5.3569 4.9330 4.9315

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4813 13.19    5.3670 4.9480 4.9464

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5087 13.94 8.397000 5.2000 3:20:37 PM 5.2121 5.4214 5.0284 5.0264

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5135 14.07    5.4309 5.0425 5.0404

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5219 14.30 6.698800 5.3500 3:09:10 PM 5.1687 5.4476 5.0672 5.0650

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5408 14.82    5.4851 5.1226 5.1202

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5863 16.06 1,014.435000 5.5250 12:38:21 PM 5.5230 5.5754 5.2562 5.2531

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6402 17.54    5.6824 5.4144 5.4105

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6464 17.71    5.6947 5.4326 5.4286

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6646 18.21    5.7308 5.4860 5.4818

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6820 18.68 10,820.465000 5.6000 4:13:11 PM 5.5794 5.7654 5.5370 5.5326

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6898 18.90    5.7809 5.5599 5.5554

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7018 19.23    5.8047 5.5951 5.5905

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7046 19.30 2,724.603000 5.6350 3:42:12 PM 5.6399 5.8102 5.6034 5.5987

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7256 19.88 1.850000 5.6500 3:15:20 PM 5.6500 5.8519 5.6650 5.6600

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7319 20.05 483.380000 5.8500 10:57:06 AM 5.8550 5.8564 5.6710 5.6664

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8025 21.99 506.000000 5.8250 4:03:07 PM 5.8456 5.9066 5.7384 5.7385

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8354 22.89    5.9300 5.7698 5.7720

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8431 23.10 175.000000 5.7750 10:37:41 AM 5.7689 5.9355 5.7772 5.7799

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8719 23.89 186.000000 5.8500 10:38:34 AM 5.8533 5.9560 5.8047 5.8093
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FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9040 24.77    5.9789 5.8353 5.8420

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9109 24.96 1,638.642000 5.8700 4:14:24 PM 5.8564 5.9838 5.8419 5.8491


