
Interpolated Bonds

Instrument 

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

Last 
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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 53 0.15    0.5760 0.3875 0.3541

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 63 0.17    0.5125 0.3250 0.2731

FXTN 10-31 PIBD1013C316 12.7500 2M 3/27/2013 77 0.21    0.4236 0.2375 0.1596

FXTN 10-32 PIBD1013E320 11.7500 4M 5/15/2013 126 0.35    0.4485 0.1981 0.1342

FXTN 07-44 PIBD0713F446 9.6250 5M 6/29/2013 171 0.47    0.5950 0.2599 0.2473

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 203 0.56    0.6678 0.3225 0.3257

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 273 0.75    0.7912 0.4809 0.4946

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 297 0.81    0.8335 0.5352 0.5525

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 383 1.05 9.699104 2.3750 10:58:04 AM 2.3750 1.0892 0.8001 0.8138

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 440 1.21    1.5022 1.1399 1.1123

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 552 1.51    2.3137 1.8075 1.6989

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 623 1.71 50.000000 2.1750 3:00:32 PM 2.1750 2.8282 2.2308 2.0707

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 633 1.73 0.500000 2.2250 9:21:42 AM 2.2250 2.9006 2.2904 2.1231

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 643 1.76    2.9731 2.3500 2.1755

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 776 2.13    3.2444 2.5942 2.4771

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 854 2.34 400.000000 2.5000 11:45:16 AM 2.5000 3.4036 2.7375 2.6539

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 863 2.36    3.4219 2.7540 2.6743

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 923 2.53    3.5443 2.8642 2.8104

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 952 2.61 200.040000 3.3750 12:00:34 PM 3.1437 3.6035 2.9174 2.8761

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 958 2.62    3.6157 2.9284 2.8897

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1050 2.88    3.8034 3.0974 3.0983

FXTN 10-38    * PIBD1015L384 10.1250 3Y 12/15/2015 1070 2.93    3.8442 3.1341 3.1437

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1098 3.01    3.8535 3.1687 3.1772

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1113 3.05 0.550000 3.8750 2:25:18 PM 3.8750 3.8585 3.1872 3.1952

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1149 3.15 10.950000 3.8000 11:59:59 AM 3.2943 3.8704 3.2316 3.2383

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1176 3.22    3.8793 3.2649 3.2706

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1204 3.30    3.8886 3.2995 3.3042

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1334 3.65 2,535.000000 3.5750 3:30:29 PM 3.5508 3.9316 3.4599 3.4598

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1354 3.71 24.354000 3.8250 2:35:28 PM 3.1734 3.9382 3.4846 3.4838

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1407 3.85    3.9558 3.5500 3.5472

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1542 4.22 7,403.435000 3.6990 2:45:06 PM 3.6996 3.9609 3.5689 3.5672

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1566 4.29    3.9618 3.5723 3.5707

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1638 4.49 2,000.000000 3.5000 11:46:19 AM 3.5000 3.9645 3.5824 3.5814

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1683 4.61 1.340000 3.6000 11:54:29 AM 3.6000 3.9662 3.5887 3.5880

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1687 4.62    3.9663 3.5892 3.5886

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1753 4.80    3.9688 3.5985 3.5984

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1764 4.83 130.000000 3.6000 8:57:04 AM 3.6000 3.9692 3.6000 3.6000

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1848 5.06 0.500000 4.0000 3:36:50 PM 4.0000 3.9875 3.6423 3.6423

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2047 5.61    4.0307 3.7426 3.7425

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2141 5.87    4.0511 3.7900 3.7898

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2232 6.12 30.000000 4.2000 12:02:06 PM 3.9449 4.0708 3.8359 3.8356

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2298 6.30    4.0852 3.8692 3.8688

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2382 6.53 2,800.000000 3.9740 2:47:20 PM 3.9745 4.1034 3.9115 3.9111

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2424 6.64 4.400000 4.1450 2:26:32 PM 3.9747 4.1125 3.9327 3.9322
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FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2508 6.87    4.1308 3.9750 3.9745

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2596 7.11    4.1501 3.9909 3.9884

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2779 7.61 3.050000 4.1750 11:55:39 AM 4.1750 4.1904 4.0238 4.0173

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2807 7.69    4.1966 4.0289 4.0218

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2898 7.94    4.2166 4.0453 4.0362

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2975 8.15 491.810000 4.0000 2:59:40 PM 4.0021 4.2335 4.0591 4.0483

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3031 8.30 85.700000 4.1250 8:55:17 AM 4.1250 4.2458 4.0692 4.0572

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3206 8.78    4.2843 4.1008 4.0849

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3241 8.88 203.930000 4.2000 3:13:16 PM 4.1669 4.2920 4.1071 4.0904

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3297 9.03 158.460000 4.2000 3:36:24 PM 4.1282 4.3044 4.1172 4.0992

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3351 9.18    4.3163 4.1269 4.1078

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3492 9.57 0.120000 4.5000 2:58:00 PM 4.5000 4.3473 4.1523 4.1301

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3534 9.68    4.3565 4.1599 4.1367

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3568 9.78    4.3640 4.1660 4.1421

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3618 9.91    4.3750 4.1750 4.1500

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3694 10.12    4.4083 4.2047 4.1795

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3792 10.39    4.4513 4.2430 4.2175

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3939 10.79    4.5157 4.3005 4.2746

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4163 11.41    4.6139 4.3880 4.3615

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4226 11.58    4.6415 4.4126 4.3860

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4324 11.85    4.6844 4.4509 4.4240

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4478 12.27    4.7519 4.5111 4.4838

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4667 12.79    4.8348 4.5850 4.5571

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4707 12.90    4.8523 4.6006 4.5726

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4758 13.04    4.8747 4.6206 4.5924

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5032 13.79 6.975000 5.0950 3:33:33 PM 5.0954 4.9948 4.7276 4.6988

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5080 13.92    5.0158 4.7464 4.7174

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5164 14.15 100.100000 5.0050 2:31:48 PM 5.0176 5.0526 4.7792 4.7500

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5353 14.67    5.1355 4.8531 4.8233

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5808 15.91    5.3349 5.0309 4.9999

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6347 17.39    5.5711 5.2416 5.2091

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6409 17.56    5.5983 5.2658 5.2332

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6591 18.06    5.6781 5.3370 5.3038

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6765 18.53 8,955.000000 5.4850 4:14:27 PM 5.4908 5.7544 5.4050 5.3713

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6843 18.75    5.7885 5.4355 5.4016

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6963 19.08 0.500000 5.5500 11:12:53 AM 5.5500 5.8411 5.4824 5.4482

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6991 19.15 4,522.725000 5.5250 4:13:47 PM 5.5364 5.8534 5.4933 5.4590

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7201 19.73 0.200000 5.5000 3:02:23 PM 5.5000 5.9455 5.5754 5.5405

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7264 19.90    5.9731 5.6000 5.5650

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7970 21.84    5.9060 5.6019 5.5832

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8299 22.74    5.8748 5.6028 5.5917

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8376 22.95 64.200000 5.6075 10:56:41 AM 5.5561 5.8675 5.6030 5.5937

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8664 23.74    5.8401 5.6038 5.6011

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8985 24.62 1,005.000000 5.6500 3:55:54 PM 5.6493 5.8096 5.6047 5.6094
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RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9054 24.81 6,191.127000 5.6000 3:54:42 PM 5.6056 5.8031 5.6049 5.6112


