
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)
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Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 46 0.13    0.2975 0.1250 0.1250

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 56 0.15    0.2959 0.1250 0.1250

FXTN 10-31 PIBD1013C316 12.7500 2M 3/27/2013 70 0.19    0.2937 0.1250 0.1250

FXTN 10-32 PIBD1013E320 11.7500 4M 5/15/2013 119 0.33    0.3580 0.1964 0.1964

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 164 0.45    0.4666 0.3112 0.3112

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 196 0.54    0.5467 0.3942 0.3919

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 266 0.73    0.7439 0.5858 0.5606

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 290 0.79    0.8116 0.6515 0.6185

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 376 1.03 165.203000 0.8500 2:13:10 PM 0.8547 1.1335 0.9348 0.8734

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 433 1.19 0.200000 1.0000 3:45:18 PM 1.0000 1.5330 1.2341 1.1538

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 545 1.49    2.3180 1.8222 1.7048

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 616 1.69 2,126.882160 2.1500 2:12:00 PM 2.1525 2.8156 2.1950 2.0541

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 626 1.72    2.8857 2.2475 2.1033

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 636 1.74    2.9558 2.3000 2.1525

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 769 2.11    3.2132 2.4863 2.3868

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 847 2.32    3.3642 2.5956 2.5243

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 856 2.35 30.000000 2.5000 9:47:47 AM 2.5000 3.3816 2.6082 2.5401

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 916 2.51    3.4978 2.6923 2.6459

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 945 2.59 102.000000 3.8000 3:42:01 PM 2.9542 3.5539 2.7329 2.6970

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 951 2.61    3.5655 2.7413 2.7075

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1043 2.86    3.7436 2.8702 2.8696

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1063 2.91    3.7823 2.8983 2.9049

FXTN 10-39    * PIBD1016A393 9.2500 3Y 1/12/2016 1091 2.99    3.8365 2.9375 2.9542

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1106 3.03 24.000000 3.2500 9:04:33 AM 3.2525 3.8394 2.9682 2.9847

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1142 3.13 1.760000 4.0000 11:12:23 AM 3.8227 3.8464 3.0419 3.0580

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1169 3.20    3.8516 3.0971 3.1129

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1197 3.28    3.8570 3.1544 3.1699

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1327 3.64 1,010.936277 3.6150 2:34:01 PM 3.5830 3.8821 3.4204 3.4345

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1347 3.69    3.8859 3.4614 3.4751

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1400 3.84    3.8962 3.5698 3.5830

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1535 4.21 2,015.000000 3.6160 2:53:02 PM 3.6190 3.9027 3.6096 3.6083

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1559 4.27    3.9039 3.6167 3.6128

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1631 4.47    3.9074 3.6379 3.6264

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1676 4.59    3.9095 3.6511 3.6348

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1680 4.60    3.9097 3.6523 3.6355

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1746 4.78    3.9129 3.6718 3.6479

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1757 4.81    3.9135 3.6750 3.6500

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1841 5.04    3.9482 3.7230 3.6986

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2040 5.59 1,751.300000 4.0250 11:38:32 AM 4.0268 4.0305 3.8367 3.8139

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2134 5.85    4.0694 3.8904 3.8683

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2225 6.10 10.000000 4.0000 8:53:06 AM 4.0000 4.1070 3.9423 3.9210

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2291 6.28    4.1343 3.9800 3.9592

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2375 6.51 1,000.000000 4.0750 11:38:45 AM 4.0750 4.1690 4.0280 4.0078

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2417 6.62 300.000000 4.1000 11:09:00 AM 4.1000 4.1864 4.0520 4.0321
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2501 6.85    4.2212 4.1000 4.0808

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2589 7.09    4.2439 4.1178 4.0961

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2772 7.59    4.2911 4.1549 4.1281

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2800 7.67    4.2983 4.1606 4.1330

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2891 7.92 800.000000 4.2500 3:28:09 PM 4.2487 4.3218 4.1791 4.1488

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2968 8.13 708.000000 4.2850 11:36:19 AM 4.2803 4.3417 4.1947 4.1623

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3024 8.28    4.3562 4.2060 4.1720

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3199 8.76 0.476000 4.4500 2:19:20 PM 4.4500 4.4013 4.2415 4.2026

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3234 8.86    4.4104 4.2486 4.2087

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3290 9.01 250.500000 4.2000 2:54:04 PM 4.2002 4.4248 4.2599 4.2185

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3344 9.16    4.4388 4.2709 4.2279

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3485 9.55    4.4752 4.2995 4.2525

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3527 9.66 1,000.000000 4.2740 2:53:08 PM 4.2745 4.4860 4.3080 4.2598

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3561 9.76    4.4948 4.3149 4.2658

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3611 9.89    4.5077 4.3250 4.2745

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3687 10.10    4.5380 4.3508 4.3011

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3785 10.37    4.5770 4.3842 4.3354

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3932 10.77    4.6356 4.4342 4.3868

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4156 11.39    4.7249 4.5104 4.4652

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4219 11.56 120.000000 4.5000 8:53:19 AM 4.5000 4.7500 4.5318 4.4872

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4317 11.83    4.7890 4.5651 4.5215

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4471 12.25    4.8504 4.6175 4.5754

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4660 12.77    4.9257 4.6818 4.6415

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4700 12.88    4.9416 4.6954 4.6555

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4751 13.02    4.9620 4.7127 4.6733

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5025 13.77 4.000000 5.0950 2:40:23 PM 5.0934 5.0712 4.8059 4.7692

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5073 13.90    5.0903 4.8222 4.7860

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5157 14.13 94.805000 5.1725 3:43:39 PM 5.0481 5.1238 4.8508 4.8153

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5346 14.65    5.1991 4.9151 4.8815

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5801 15.89    5.3804 5.0698 5.0406

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6340 17.37    5.5952 5.2531 5.2292

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6402 17.54    5.6199 5.2742 5.2509

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6584 18.04    5.6924 5.3361 5.3146

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6758 18.52 6,186.670000 5.4850 4:04:56 PM 5.4971 5.7617 5.3953 5.3754

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6836 18.73    5.7928 5.4218 5.4027

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6956 19.06 8.483000 5.6000 2:06:44 PM 5.5104 5.8406 5.4626 5.4447

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6984 19.13 1,571.631000 5.5000 3:56:30 PM 5.5174 5.8518 5.4722 5.4545

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7194 19.71 17.305000 5.5350 3:31:41 PM 5.5350 5.9355 5.5436 5.5280

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7257 19.88    5.9606 5.5650 5.5500

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7963 21.82 100.000000 5.6750 10:48:05 AM 5.6750 5.8692 5.5647 5.5537

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8292 22.72 100.000000 5.6750 10:49:03 AM 5.6750 5.8266 5.5645 5.5554

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8369 22.93 1,389.000000 5.5600 4:09:59 PM 5.5604 5.8166 5.5645 5.5558

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8657 23.72    5.7793 5.5643 5.5573

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8978 24.60 8.366000 5.5100 3:45:56 PM 5.5154 5.7378 5.5641 5.5590
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9047 24.79 2,605.350000 5.5900 3:43:29 PM 5.5501 5.7288 5.5641 5.5594


