
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 07-42 PIBD0713A421 9.0000 1M 1/5/2013 38 0.10    0.9840 0.8219 0.8152

FXTN 03-19 PIBD0313A199 5.2500 1M 1/7/2013 40 0.11    0.9657 0.8031 0.7920

FXTN 07-43 PIBD0713C438 8.7500 3M 3/3/2013 95 0.26    0.5113 0.3382 0.2146

FXTN 05-66 PIBD0513C664 6.6250 4M 3/13/2013 105 0.29    0.5445 0.3712 0.2511

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 119 0.33    0.5910 0.4173 0.3021

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 168 0.46    0.7536 0.5788 0.4809

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 213 0.58    0.8141 0.6378 0.5605

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 245 0.67    0.8286 0.6510 0.5900

FXTN 10-33 PIBD1013J337 11.0000 11M 10/9/2013 315 0.86    0.8604 0.6798 0.6545

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 339 0.93    0.8713 0.6897 0.6766

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 425 1.16 346.720000 1.5000 3:58:09 PM 1.5577 1.2880 1.0421 1.0050

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 482 1.32    1.6667 1.3617 1.2903

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 594 1.63    2.4108 1.9897 1.8509

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 665 1.82 50.466000 2.3000 3:55:17 PM 2.3064 2.8825 2.3879 2.2063

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 675 1.85    2.9489 2.4439 2.2564

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 685 1.88    3.0154 2.5000 2.3064

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 818 2.24    3.3233 2.8104 2.6474

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 896 2.45 15.000000 3.4000 3:09:55 PM 3.4000 3.5039 2.9925 2.8474

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 905 2.48    3.5247 3.0135 2.8705

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 965 2.64    3.6637 3.1536 3.0244

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 994 2.72 2.793000 3.7500 2:59:10 PM 3.5893 3.7308 3.2213 3.0987

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 1000 2.74 15.000000 3.4300 3:05:45 PM 3.4217 3.7447 3.2353 3.1141

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1092 2.99    3.9577 3.4500 3.3500

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1112 3.05    3.9767 3.4598 3.3652

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1140 3.12    4.0032 3.4735 3.3864

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1155 3.16 1.500000 3.7500 3:21:23 PM 3.7500 4.0174 3.4809 3.3978

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1191 3.26    4.0516 3.4985 3.4251

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1218 3.34    4.0771 3.5118 3.4455

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1246 3.41    4.1037 3.5255 3.4668

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1376 3.77 4,000.000000 3.6150 2:50:07 PM 3.6200 4.2269 3.5892 3.5654

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1396 3.82 1.600000 3.8750 11:35:04 AM 3.8750 4.2459 3.5990 3.5805

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1449 3.97 19.000000 3.7500 2:06:25 PM 3.7500 4.2962 3.6250 3.6207

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1584 4.34 300.000000 3.7350 12:44:03 PM 3.7575 4.1791 3.6723 3.7070

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1608 4.41 20.000000 3.7800 3:07:44 PM 3.7825 4.1583 3.6807 3.7224

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1680 4.60    4.0958 3.7059 3.7684

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1725 4.73 2,425.000000 3.8490 3:18:07 PM 3.8490 4.0568 3.7216 3.7972

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1729 4.74    4.0533 3.7230 3.7998

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1795 4.92    3.9961 3.7461 3.8420

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1806 4.95    3.9865 3.7500 3.8490

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1890 5.18 2,070.000000 3.9000 2:47:27 PM 3.9003 4.0004 3.7698 3.8564

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2089 5.72 120.600000 3.9500 3:37:10 PM 3.8595 4.0334 3.8166 3.8741

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2183 5.98    4.0489 3.8387 3.8824

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2274 6.23    4.0640 3.8601 3.8905

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2340 6.41    4.0749 3.8756 3.8964
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2424 6.64    4.0888 3.8954 3.9038

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2466 6.76    4.0957 3.9052 3.9075

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2550 6.99    4.1096 3.9250 3.9150

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2638 7.23 10.000000 4.0500 10:57:14 AM 4.0500 4.1840 3.9686 3.9590

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2821 7.73 17.000000 4.3000 11:12:21 AM 4.3764 4.3387 4.0592 4.0505

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2849 7.81    4.3624 4.0731 4.0645

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2940 8.05 201.100000 4.3000 12:06:40 PM 4.2986 4.4393 4.1182 4.1100

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3017 8.27 3.050000 4.3850 3:15:16 PM 4.3850 4.5044 4.1563 4.1485

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3073 8.42    4.5518 4.1840 4.1765

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3248 8.90 0.500000 4.4500 2:39:29 PM 4.4500 4.6997 4.2707 4.2640

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3283 8.99 304.700000 4.4242 3:33:23 PM 4.4076 4.7293 4.2880 4.2815

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3339 9.15 264.000000 4.3850 3:19:55 PM 4.3397 4.7767 4.3158 4.3095

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3393 9.30    4.8223 4.3425 4.3365

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3534 9.68 1.000000 4.3000 8:58:46 AM 4.3000 4.9415 4.4124 4.4070

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3576 9.80    4.9770 4.4332 4.4280

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3610 9.89    5.0058 4.4500 4.4450

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3736 10.24    5.0334 4.4916 4.4861

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3834 10.50    5.0550 4.5240 4.5181

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3981 10.91    5.0873 4.5725 4.5660

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4205 11.52    5.1365 4.6465 4.6391

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4268 11.69    5.1503 4.6673 4.6596

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4366 11.96    5.1718 4.6997 4.6916

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4520 12.38    5.2057 4.7506 4.7418

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4709 12.90    5.2472 4.8130 4.8035

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4749 13.01    5.2560 4.8262 4.8165

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4800 13.15    5.2672 4.8431 4.8332

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5074 13.90 421.405000 5.1950 3:42:48 PM 5.1515 5.3274 4.9336 4.9225

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5122 14.03    5.3379 4.9494 4.9382

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5206 14.26 3,700.000000 5.1750 3:32:16 PM 5.1740 5.3564 4.9772 4.9656

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5395 14.78    5.3979 5.0396 5.0272

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5850 16.03 500.000000 5.5650 4:03:30 PM 5.5650 5.4978 5.1899 5.1756

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6389 17.50    5.6162 5.3679 5.3514

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6451 17.67 100.000000 5.4100 11:53:44 AM 5.4175 5.6299 5.3884 5.3717

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6633 18.17 50.000000 5.5650 10:58:51 AM 5.5606 5.6698 5.4485 5.4310

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6807 18.65 10,656.875539 5.5800 3:55:14 PM 5.5741 5.7081 5.5060 5.4878

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6885 18.86    5.7252 5.5318 5.5132

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7005 19.19 10.050000 5.7000 3:08:17 PM 5.6399 5.7516 5.5714 5.5524

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7033 19.27 1,527.031000 5.6500 3:05:42 PM 5.5996 5.7577 5.5806 5.5615

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7243 19.84    5.8038 5.6500 5.6300

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7306 20.02    5.8060 5.6540 5.6343

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8012 21.95 100.000000 5.7400 12:02:27 PM 5.7525 5.8299 5.6982 5.6820

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8341 22.85    5.8410 5.7189 5.7043

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8418 23.06 1,037.220000 5.7500 3:46:47 PM 5.7708 5.8436 5.7237 5.7095

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8706 23.85 524.000000 5.7500 2:55:01 PM 5.7500 5.8533 5.7418 5.7290
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FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9027 24.73 119.704000 5.6750 3:27:53 PM 5.6827 5.8642 5.7619 5.7507

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9096 24.92 4,949.668000 5.7500 4:07:45 PM 5.7545 5.8665 5.7662 5.7554


