
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 29 0.08    1.3488 1.1813 1.1813

FXTN 03-19 PIBD0313A199 5.2500 1M 1/7/2013 31 0.08    1.1952 1.0156 1.0156

FXTN 07-43 PIBD0713C438 8.7500 3M 3/3/2013 86 0.24    0.6193 0.4241 0.4241

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 96 0.26    0.6142 0.4188 0.4188

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 110 0.30    0.6517 0.4563 0.4563

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 159 0.44    0.7832 0.5875 0.5875

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 204 0.56    0.8468 0.6523 0.6488

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 236 0.65    0.8736 0.6804 0.6735

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 306 0.84    0.9324 0.7419 0.7273

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 330 0.90    0.9525 0.7630 0.7458

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 416 1.14 20.000000 1.1500 11:04:30 AM 1.1500 1.3677 1.0824 1.0538

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 473 1.30    1.7361 1.3603 1.3238

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 585 1.60    2.4599 1.9063 1.8541

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 656 1.80 0.400000 2.1260 11:12:04 AM 2.1260 2.9188 2.2525 2.1903

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 666 1.82    2.9834 2.3012 2.2376

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 676 1.85    3.0481 2.3500 2.2850

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 809 2.22    3.3152 2.6686 2.6167

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 887 2.43    3.4718 2.8555 2.8112

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 896 2.45    3.4899 2.8770 2.8336

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 956 2.62    3.6104 3.0208 2.9833

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 985 2.70 16.500000 3.8000 11:23:10 AM 3.5725 3.6686 3.0902 3.0556

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 991 2.72    3.6806 3.1046 3.0706

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1083 2.97    3.8654 3.3250 3.3000

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1103 3.02    3.8817 3.3460 3.3196

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1131 3.10    3.9046 3.3754 3.3471

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1146 3.14 215.000000 3.2500 10:34:50 AM 3.3034 3.9168 3.3912 3.3618

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1182 3.24 14.244000 3.4000 3:26:18 PM 3.5511 3.9462 3.4290 3.3971

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1209 3.31    3.9683 3.4574 3.4235

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1237 3.39    3.9911 3.4868 3.4510

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1367 3.75 0.900000 4.0000 11:46:00 AM 4.0000 4.0973 3.6233 3.5784

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1387 3.80 1.000000 3.7500 2:52:31 PM 3.7500 4.1136 3.6443 3.5980

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1440 3.95    4.1569 3.7000 3.6500

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1575 4.32    4.1133 3.7189 3.6595

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1599 4.38    4.1055 3.7223 3.6611

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1671 4.58    4.0823 3.7324 3.6662

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1716 4.70 7.500000 3.8500 3:10:13 PM 3.8500 4.0677 3.7387 3.6693

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1720 4.71    4.0664 3.7392 3.6696

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1786 4.89 2.900000 4.4000 8:49:43 AM 4.4000 4.0451 3.7485 3.6742

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1797 4.92    4.0415 3.7500 3.6750

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1881 5.15    4.0552 3.7698 3.7012

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2080 5.70 75.060000 3.8800 3:05:02 PM 3.8576 4.0875 3.8166 3.7634

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2174 5.96    4.1027 3.8387 3.7928

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2265 6.21    4.1175 3.8601 3.8213

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2331 6.39    4.1282 3.8756 3.8419
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2415 6.62    4.1419 3.8954 3.8681

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2457 6.73    4.1487 3.9052 3.8813

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2541 6.96    4.1623 3.9250 3.9075

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2629 7.20    4.1845 3.9466 3.9304

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2812 7.70    4.2307 3.9915 3.9781

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2840 7.78    4.2377 3.9984 3.9854

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2931 8.03 102.000000 4.2500 2:44:16 PM 4.1871 4.2607 4.0207 4.0091

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3008 8.24 601.000000 4.1000 10:36:30 AM 4.0744 4.2801 4.0396 4.0292

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3064 8.39 25.000000 4.1000 9:03:48 AM 4.1000 4.2942 4.0534 4.0438

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3239 8.87 1,057.740000 4.1750 9:24:18 AM 4.1750 4.3384 4.0964 4.0894

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3274 8.97 297.330000 4.1750 12:01:57 PM 4.1479 4.3472 4.1049 4.0985

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3330 9.12    4.3613 4.1187 4.1131

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3384 9.27    4.3750 4.1320 4.1272

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3525 9.66 4.061000 4.1250 3:13:05 PM 4.1250 4.4105 4.1666 4.1639

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3567 9.77 400.000000 4.2000 10:37:51 AM 4.1975 4.4211 4.1769 4.1749

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3601 9.87    4.4297 4.1852 4.1837

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3651 10.00    4.4423 4.1975 4.1968

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3727 10.21    4.4707 4.2257 4.2250

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3825 10.48    4.5074 4.2620 4.2614

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3972 10.88    4.5623 4.3166 4.3159

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4196 11.50    4.6461 4.3997 4.3991

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4259 11.67    4.6697 4.4230 4.4224

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4357 11.94    4.7063 4.4594 4.4588

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4511 12.36    4.7639 4.5165 4.5160

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4700 12.88    4.8346 4.5866 4.5861

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4740 12.99    4.8496 4.6015 4.6010

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4791 13.13    4.8686 4.6204 4.6199

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5065 13.88 152.800000 5.0500 3:00:08 PM 4.9683 4.9711 4.7220 4.7216

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5113 14.01    4.9890 4.7398 4.7394

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5197 14.24 50.000000 4.9750 9:12:59 AM 4.9750 5.0205 4.7710 4.7706

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5386 14.76    5.0911 4.8411 4.8407

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5841 16.00    5.2613 5.0099 5.0096

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6380 17.48    5.4628 5.2098 5.2097

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6442 17.65    5.4860 5.2328 5.2327

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6624 18.15    5.5541 5.3003 5.3002

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6798 18.62 15,011.750000 5.4900 4:03:43 PM 5.4747 5.6192 5.3649 5.3648

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6876 18.84    5.6483 5.3938 5.3937

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6996 19.17 18.900000 5.6000 3:25:02 PM 5.5524 5.6932 5.4383 5.4383

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7024 19.24 1,803.641000 5.5300 3:50:41 PM 5.5227 5.7037 5.4487 5.4487

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7234 19.82    5.7822 5.5266 5.5266

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7297 19.99    5.8058 5.5500 5.5500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8003 21.93    5.7911 5.5728 5.5689

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8332 22.83    5.7842 5.5834 5.5777

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8409 23.04 301.345000 5.5750 3:05:38 PM 5.5717 5.7826 5.5859 5.5798
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8697 23.83 7.659700 5.6500 3:20:50 PM 5.6500 5.7766 5.5952 5.5875

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9018 24.71 61.642000 5.5500 3:56:02 PM 5.5474 5.7699 5.6055 5.5961

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9087 24.90 6,243.311000 5.5850 4:04:52 PM 5.5996 5.7685 5.6077 5.5979


