
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 25 0.07    2.0774 1.9857 1.9857

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 27 0.07    1.9588 1.8595 1.8595

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 82 0.22    0.7085 0.5366 0.5366

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 92 0.25    0.6311 0.4563 0.4563

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 106 0.29 55.000000 0.7500 10:31:51 AM 0.7500 0.5945 0.4179 0.4179

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 155 0.42    0.7176 0.5429 0.5429

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 200 0.55    0.8257 0.6526 0.6526

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 232 0.64    0.8538 0.6807 0.6807

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 302 0.83    0.9154 0.7420 0.7420

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 326 0.89    0.9365 0.7631 0.7631

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 412 1.13    1.3504 1.0824 1.0681

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 469 1.28    1.7167 1.3603 1.3327

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 581 1.59    2.4364 1.9063 1.8526

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 652 1.79 1.000000 2.5000 10:36:05 AM 2.5000 2.8926 2.2525 2.1822

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 662 1.81    2.9569 2.3012 2.2286

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 672 1.84    3.0212 2.3500 2.2750

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 805 2.21    3.2829 2.6768 2.6050

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 883 2.42    3.4364 2.8684 2.7986

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 892 2.44    3.4541 2.8905 2.8209

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 952 2.61    3.5722 3.0380 2.9698

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 981 2.69 1.000000 3.8000 9:30:47 AM 3.8000 3.6293 3.1092 3.0418

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 987 2.70    3.6411 3.1240 3.0567

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1079 2.96    3.8221 3.3500 3.2850

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1099 3.01    3.8381 3.3648 3.3035

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1127 3.09    3.8605 3.3856 3.3294

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1142 3.13 17.940000 3.5500 3:32:08 PM 3.5446 3.8725 3.3968 3.3432

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1178 3.23 3.200000 4.3000 3:45:32 PM 3.3615 3.9013 3.4235 3.3765

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1205 3.30    3.9229 3.4435 3.4015

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1233 3.38    3.9453 3.4643 3.4274

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1363 3.73 400.000000 3.6150 10:53:26 AM 3.6150 4.0493 3.5608 3.5475

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1383 3.79    4.0653 3.5757 3.5660

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1436 3.93    4.1077 3.6150 3.6150

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1571 4.30    4.0699 3.6661 3.6004

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1595 4.37    4.0632 3.6751 3.5978

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1667 4.57 72.800000 3.5250 3:54:33 PM 3.5172 4.0430 3.7024 3.5901

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1712 4.69 3.000000 4.0000 2:24:29 PM 3.9666 4.0304 3.7194 3.5852

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1716 4.70    4.0293 3.7209 3.5848

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1782 4.88 3.600000 4.4000 10:23:31 AM 4.4000 4.0108 3.7458 3.5776

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1793 4.91 2.447000 3.6500 11:48:30 AM 3.6500 4.0077 3.7500 3.5764

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1877 5.14 135.990000 3.7750 2:42:40 PM 3.8209 4.0213 3.7698 3.6135

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2076 5.69 1.170000 3.6000 10:13:35 AM 3.6000 4.0535 3.8166 3.7014

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2170 5.95 50.000000 3.9500 10:33:05 AM 3.9500 4.0687 3.8387 3.7429

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2261 6.19    4.0834 3.8601 3.7831

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2327 6.38    4.0941 3.8756 3.8123
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2411 6.61    4.1077 3.8954 3.8494

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2453 6.72    4.1145 3.9052 3.8679

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2537 6.95 2.483000 3.8000 11:50:00 AM 3.8000 4.1281 3.9250 3.9050

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2625 7.19    4.1409 3.9428 3.9284

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2808 7.69    4.1677 3.9799 3.9770

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2836 7.77    4.1718 3.9856 3.9845

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2927 8.02    4.1851 4.0041 4.0086

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3004 8.23 5.830000 4.2000 3:11:55 PM 4.2103 4.1964 4.0197 4.0291

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3060 8.38 85.700000 4.1750 9:28:30 AM 4.1750 4.2046 4.0310 4.0440

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3235 8.86    4.2301 4.0665 4.0905

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3270 8.96 25.000000 4.1750 10:57:15 AM 4.1750 4.2353 4.0736 4.0998

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3326 9.11 10.384000 4.1150 2:25:09 PM 4.1150 4.2434 4.0849 4.1147

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3380 9.26    4.2513 4.0959 4.1290

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3521 9.65    4.2720 4.1245 4.1665

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3563 9.76 100.000000 4.2000 11:40:56 AM 4.2000 4.2781 4.1330 4.1777

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3597 9.85    4.2831 4.1399 4.1867

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3647 9.99    4.2904 4.1500 4.2000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3723 10.20    4.3211 4.1802 4.2281

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3821 10.47    4.3606 4.2192 4.2644

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3968 10.87    4.4199 4.2777 4.3189

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4192 11.48    4.5103 4.3667 4.4018

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4255 11.66    4.5357 4.3918 4.4251

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4353 11.93    4.5753 4.4308 4.4614

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4507 12.35    4.6374 4.4920 4.5184

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4696 12.87    4.7137 4.5672 4.5884

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4736 12.98    4.7298 4.5831 4.6032

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4787 13.12    4.7504 4.6034 4.6221

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5061 13.87 7.300000 5.0000 2:25:24 PM 5.0409 4.8609 4.7123 4.7236

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5109 14.00    4.8803 4.7314 4.7413

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5193 14.23 1.700000 4.9500 2:48:47 PM 5.0321 4.9142 4.7648 4.7724

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5382 14.75    4.9905 4.8400 4.8424

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5837 15.99    5.1740 5.0210 5.0109

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6376 17.47    5.3915 5.2353 5.2105

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6438 17.64    5.4165 5.2600 5.2334

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6620 18.14 10.000000 5.6000 11:22:07 AM 5.6000 5.4900 5.3324 5.3008

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6794 18.61 2,970.015000 5.4875 4:06:53 PM 5.4843 5.5602 5.4015 5.3652

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6872 18.83    5.5917 5.4326 5.3941

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6992 19.16 4.000000 5.6350 3:15:57 PM 5.6635 5.6401 5.4803 5.4385

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7020 19.23 93.475000 5.5994 3:50:08 PM 5.5512 5.6514 5.4914 5.4489

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7230 19.81 147.724000 5.5500 3:01:43 PM 5.5500 5.7361 5.5749 5.5267

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7293 19.98    5.7615 5.6000 5.5500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7999 21.92    5.7661 5.5926 5.5658

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8328 22.82    5.7682 5.5892 5.5731

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8405 23.03    5.7687 5.5884 5.5748
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8693 23.82    5.7706 5.5853 5.5813

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9014 24.70 26.921000 5.5500 3:31:37 PM 5.5574 5.7726 5.5820 5.5885

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9083 24.88 1,592.993000 5.6150 3:41:57 PM 5.5905 5.7731 5.5812 5.5900


