
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)
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Traded Time
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Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 07-42 PIBD0713A421 9.0000 1M 1/5/2013 31 0.08    1.3111 1.1618 1.1618

FXTN 03-19 PIBD0313A199 5.2500 1M 1/7/2013 33 0.09    1.1652 1.0059 1.0059

FXTN 07-43 PIBD0713C438 8.7500 3M 3/3/2013 88 0.24    0.6043 0.4241 0.4241

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 98 0.27    0.6136 0.4333 0.4188

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 112 0.31    0.6793 0.5000 0.4563

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 161 0.44    0.9093 0.7333 0.5875

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 206 0.56    0.9780 0.8000 0.6523

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 238 0.65    0.9811 0.8000 0.6804

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 308 0.84    0.9879 0.8000 0.7419

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 332 0.91    0.9903 0.8000 0.7630

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 418 1.15 854.981000 1.2500 10:41:52 AM 1.2377 1.3782 1.0993 1.0824

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 475 1.30    1.7384 1.3790 1.3603

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 587 1.61    2.4461 1.9285 1.9063

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 658 1.80    2.8948 2.2769 2.2525

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 668 1.83    2.9580 2.3259 2.3012

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 678 1.86    3.0212 2.3750 2.3500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 811 2.22    3.2939 2.6936 2.6686

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 889 2.44 15.000000 3.0000 2:20:58 PM 3.0000 3.4538 2.8805 2.8555

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 898 2.46 52.500000 2.9000 2:44:10 PM 2.9000 3.4723 2.9020 2.8770

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 958 2.62    3.5953 3.0458 3.0208

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 987 2.70 1.700000 3.8750 2:52:00 PM 3.8750 3.6548 3.1152 3.0902

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 993 2.72    3.6671 3.1296 3.1046

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1085 2.97    3.8558 3.3500 3.3250

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1105 3.03    3.8740 3.3696 3.3414

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1133 3.10    3.8995 3.3971 3.3644

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1148 3.15 1.900000 4.1000 11:21:31 AM 4.1000 3.9131 3.4118 3.3767

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1184 3.24 107.000000 3.7000 3:53:16 PM 3.6107 3.9459 3.4471 3.4063

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1211 3.32    3.9705 3.4735 3.4284

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1239 3.39    3.9960 3.5010 3.4514

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1369 3.75 72.200000 3.5800 2:42:49 PM 3.6181 4.1143 3.6284 3.5581

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1389 3.81    4.1325 3.6480 3.5745

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1442 3.95    4.1808 3.7000 3.6181

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1577 4.32 11.000000 3.9850 8:56:47 AM 3.9850 4.1200 3.7284 3.6769

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1601 4.39    4.1092 3.7334 3.6874

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1673 4.58    4.0767 3.7485 3.7188

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1718 4.71    4.0565 3.7580 3.7385

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1722 4.72    4.0547 3.7588 3.7402

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1788 4.90    4.0250 3.7727 3.7690

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1799 4.93 308.630000 3.7500 12:08:28 PM 3.7738 4.0200 3.7750 3.7738

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1883 5.16    4.0382 3.8004 3.7937

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2082 5.70 65.000000 3.8400 3:01:05 PM 3.8669 4.0812 3.8606 3.8408

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2176 5.96    4.1015 3.8890 3.8631

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2267 6.21 40.000000 3.9000 11:27:22 AM 3.9125 4.1211 3.9165 3.8846

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2333 6.39    4.1354 3.9365 3.9003
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2417 6.62    4.1535 3.9619 3.9202

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2459 6.74    4.1626 3.9746 3.9301

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2543 6.97 20.000000 3.9000 12:07:23 PM 3.9000 4.1808 4.0000 3.9500

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2631 7.21    4.2506 4.0353 3.9849

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2814 7.71    4.3958 4.1087 4.0574

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2842 7.79    4.4180 4.1199 4.0685

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2933 8.04 250.000000 3.9650 2:15:31 PM 4.1352 4.4903 4.1564 4.1045

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3010 8.25 0.550000 4.5000 3:11:12 PM 4.5000 4.5514 4.1872 4.1350

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3066 8.40 200.000000 4.0850 2:38:34 PM 4.1273 4.5958 4.2097 4.1572

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3241 8.88 184.000000 4.5750 2:03:29 PM 4.3108 4.7347 4.2799 4.2266

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3276 8.98 1,322.440000 4.2550 2:36:10 PM 4.2437 4.7624 4.2939 4.2404

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3332 9.13 295.000000 4.0000 2:38:59 PM 4.1743 4.8069 4.3163 4.2626

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3386 9.28    4.8497 4.3380 4.2840

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3527 9.66    4.9616 4.3945 4.3399

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3569 9.78 40.000000 4.3750 8:53:21 AM 4.3750 4.9949 4.4114 4.3565

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3603 9.87    5.0219 4.4250 4.3700

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3729 10.22    5.0545 4.4668 4.4133

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3827 10.48    5.0798 4.4992 4.4469

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3974 10.89    5.1178 4.5480 4.4974

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4198 11.50    5.1757 4.6222 4.5744

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4261 11.67    5.1919 4.6431 4.5960

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4359 11.94    5.2173 4.6756 4.6297

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4513 12.36    5.2571 4.7266 4.6825

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4702 12.88    5.3059 4.7893 4.7475

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4742 12.99    5.3162 4.8025 4.7612

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4793 13.13    5.3294 4.8194 4.7787

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5067 13.88 0.500000 5.0500 3:48:44 PM 5.0500 5.4002 4.9102 4.8728

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5115 14.01    5.4126 4.9261 4.8893

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5199 14.24 4.000000 5.2000 3:33:40 PM 5.2000 5.4343 4.9540 4.9182

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5388 14.76    5.4831 5.0166 4.9831

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5843 16.01 618.450000 5.2750 3:57:13 PM 5.2750 5.6007 5.1674 5.1393

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6382 17.48    5.7400 5.3461 5.3245

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6444 17.65    5.7560 5.3666 5.3458

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6626 18.15    5.8030 5.4269 5.4083

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6800 18.63 22,040.500000 5.4600 4:14:54 PM 5.4943 5.8480 5.4846 5.4680

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6878 18.84    5.8681 5.5105 5.4948

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6998 19.17 66.000000 5.6350 12:16:12 PM 5.6132 5.8991 5.5502 5.5360

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7026 19.25 3,234.659000 5.4900 4:06:55 PM 5.5157 5.9064 5.5595 5.5457

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7236 19.82 0.800000 5.6000 2:41:39 PM 5.6000 5.9606 5.6291 5.6178

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7299 20.00 55.000000 5.6400 11:50:38 AM 5.6400 5.9769 5.6500 5.6394

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8005 21.93    5.9088 5.6501 5.6248

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8334 22.83    5.8770 5.6501 5.6180

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8411 23.04 2,500.875000 5.5700 3:55:39 PM 5.6019 5.8696 5.6501 5.6164

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8699 23.83    5.8418 5.6501 5.6104
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FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9020 24.71 47.241000 5.5750 3:57:08 PM 5.6444 5.8109 5.6501 5.6038

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9089 24.90 10,400.915000 5.5750 4:10:41 PM 5.6022 5.8042 5.6501 5.6023


