
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 07-43 PIBD0713C438 8.7500 2M 3/3/2013 51 0.14    0.3196 0.1179 0.1009

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 61 0.17    0.3135 0.1000 0.0875

FXTN 10-31 PIBD1013C316 12.7500 2M 3/27/2013 75 0.21    0.3048 0.0750 0.0688

FXTN 10-32 PIBD1013E320 11.7500 4M 5/15/2013 124 0.34    0.4148 0.1200 0.1205

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 169 0.46    0.5673 0.2100 0.2112

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 201 0.55    0.6506 0.3004 0.2993

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 271 0.74    0.8040 0.5285 0.5192

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 295 0.81    0.8566 0.6067 0.5946

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 381 1.04    1.1354 0.9251 0.9067

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 438 1.20    1.5311 1.2252 1.2117

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 550 1.51    2.3086 1.8150 1.8111

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 621 1.70 2.128000 2.3125 3:30:47 PM 2.1598 2.8015 2.1889 2.1910

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 631 1.73 150.000000 2.3000 3:40:57 PM 2.3000 2.8710 2.2416 2.2445

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 641 1.76    2.9404 2.2942 2.2980

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 774 2.12 17.922000 2.4500 11:57:31 AM 2.4500 3.1962 2.5590 2.5152

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 852 2.33    3.3462 2.7143 2.6426

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 861 2.36    3.3635 2.7322 2.6573

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 921 2.52    3.4788 2.8516 2.7553

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 950 2.60 23.389500 3.0000 3:39:33 PM 2.9685 3.5346 2.9094 2.8026

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 956 2.62    3.5462 2.9213 2.8124

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1048 2.87 50.000000 3.0750 11:35:30 AM 3.0750 3.7231 3.1044 2.9627

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1068 2.93    3.7615 3.1443 2.9953

FXTN 10-39    * PIBD1016A393 9.2500 3Y 1/12/2016 1096 3.00    3.8154 3.2000 3.0411

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1111 3.04 404.540803 3.2000 4:11:27 PM 3.2086 3.8222 3.2194 3.0700

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1147 3.14 3.500000 3.4750 3:18:55 PM 3.6564 3.8386 3.2660 3.1396

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1174 3.22    3.8508 3.3010 3.1917

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1202 3.29    3.8635 3.3372 3.2458

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1332 3.65 70.800000 3.6000 11:33:36 AM 3.6325 3.9226 3.5055 3.4970

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1352 3.70 2.123653 3.7325 3:37:31 PM 3.8197 3.9317 3.5314 3.5356

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1405 3.85    3.9558 3.6000 3.6380

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1540 4.22 207.100000 3.6000 8:48:04 AM 3.6000 3.9489 3.6435 3.6425

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1564 4.28 2.162478 4.1000 8:58:14 AM 4.1000 3.9477 3.6512 3.6433

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1636 4.48    3.9441 3.6744 3.6458

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1681 4.61 1.865898 4.2500 10:57:52 AM 3.9372 3.9418 3.6889 3.6473

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1685 4.62    3.9416 3.6902 3.6474

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1751 4.80    3.9382 3.7115 3.6496

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1762 4.83    3.9377 3.7150 3.6500

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1846 5.06    3.9569 3.7455 3.6856

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2045 5.60 3.500000 3.6250 9:51:31 AM 3.6250 4.0024 3.8177 3.7698

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2139 5.86    4.0238 3.8518 3.8096

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2230 6.11    4.0446 3.8848 3.8481

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2296 6.29    4.0597 3.9088 3.8761

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2380 6.52    4.0789 3.9393 3.9117

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2422 6.64    4.0885 3.9545 3.9294
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2506 6.87    4.1077 3.9850 3.9650

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2594 7.11 50.000000 4.0500 8:47:51 AM 4.0500 4.1269 3.9981 3.9892

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2777 7.61    4.1669 4.0253 4.0396

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2805 7.68    4.1730 4.0294 4.0473

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2896 7.93 61.600000 4.1500 10:57:02 AM 4.0990 4.1928 4.0430 4.0723

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2973 8.15 72.970000 4.2000 11:50:07 AM 4.3448 4.2096 4.0544 4.0935

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3029 8.30    4.2219 4.0627 4.1089

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3204 8.78 367.950000 4.2500 3:52:21 PM 4.1252 4.2601 4.0888 4.1571

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3239 8.87 650.000000 4.2250 3:34:35 PM 4.2162 4.2677 4.0940 4.1667

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3295 9.03    4.2799 4.1023 4.1821

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3349 9.18    4.2917 4.1103 4.1970

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3490 9.56    4.3225 4.1313 4.2358

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3532 9.68 183.000000 4.2750 3:38:02 PM 4.2705 4.3317 4.1375 4.2474

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3566 9.77    4.3391 4.1426 4.2567

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3616 9.91    4.3500 4.1500 4.2705

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3692 10.12    4.3826 4.1792 4.2971

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3790 10.38    4.4247 4.2168 4.3315

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3937 10.79    4.4878 4.2733 4.3830

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4161 11.40    4.5839 4.3593 4.4615

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4224 11.57    4.6109 4.3835 4.4836

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4322 11.84    4.6530 4.4211 4.5179

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4476 12.26    4.7191 4.4802 4.5719

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4665 12.78    4.8002 4.5528 4.6382

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4705 12.89    4.8173 4.5682 4.6522

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4756 13.03    4.8392 4.5877 4.6701

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5030 13.78 620.700000 5.0450 3:22:54 PM 5.0333 4.9568 4.6930 4.7661

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5078 13.91    4.9774 4.7114 4.7829

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5162 14.14 960.777000 5.0325 3:15:19 PM 5.0337 5.0134 4.7436 4.8124

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5351 14.66    5.0945 4.8162 4.8786

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5806 15.91    5.2898 4.9909 5.0381

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6345 17.38    5.5211 5.1979 5.2270

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6407 17.55    5.5477 5.2217 5.2487

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6589 18.05    5.6258 5.2916 5.3125

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6763 18.53 17,790.387000 5.4500 4:06:55 PM 5.4581 5.7005 5.3584 5.3735

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6841 18.74    5.7340 5.3883 5.4009

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6961 19.07 1,900.000000 5.5150 3:21:12 PM 5.5255 5.7854 5.4344 5.4429

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6989 19.15 5,641.036000 5.4925 4:12:41 PM 5.4972 5.7975 5.4452 5.4527

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7199 19.72 250.750000 5.5425 3:39:53 PM 5.5484 5.8876 5.5258 5.5263

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7262 19.90    5.9146 5.5500 5.5484

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7968 21.83    5.8509 5.5460 5.5441

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8297 22.73    5.8212 5.5441 5.5421

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8374 22.94 1,587.803000 5.5450 4:06:28 PM 5.5534 5.8143 5.5437 5.5417

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8662 23.73    5.7883 5.5421 5.5399

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8983 24.61 29.615000 5.4750 3:13:50 PM 5.5024 5.7593 5.5402 5.5380
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9052 24.80 17,930.792000 5.5200 4:10:58 PM 5.5362 5.7531 5.5398 5.5375


