
Interpolated Bonds

Instrument 

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

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

RTB 05-05 PIID0511L054 5.8750 1M 12/6/2011 43 0.12    2.5552 2.3833 2.3833

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 50 0.14    2.4392 2.2667 2.2667

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 76 0.21    2.0085 1.8333 1.8333

SPTB 10-02 SPTB1012A021 14.0000 3M 1/31/2012 99 0.27    1.7363 1.5592 1.5592

FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 120 0.33 55.091563 2.0000 4:09:07 PM 2.0467 1.7693 1.5913 1.5913

FXTN 10-29 PIBD1012D291 13.0000 6M 4/25/2012 184 0.50    1.8698 1.6893 1.6893

FXTN 07-39 PIBD0712D395 11.5000 6M 4/28/2012 187 0.51    1.8745 1.6939 1.6939

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 282 0.77    1.9131 1.7271 1.7271

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 299 0.82    1.9191 1.7321 1.7321

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 336 0.92    1.9322 1.7432 1.7432

FXTN 10-30 PIBD1012J302 12.1250 1Y 10/17/2012 359 0.98    1.9404 1.7500 1.7500

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 390 1.07    2.0165 1.8708 1.8708

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 439 1.20    2.1369 2.0618 2.0618

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 441 1.21    2.1418 2.0696 2.0696

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 496 1.36    2.2769 2.2840 2.2840

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 506 1.39    2.3015 2.3230 2.3230

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 520 1.42    2.3359 2.3776 2.3776

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 569 1.56    2.4562 2.5686 2.5686

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 614 1.68    2.5668 2.7440 2.7440

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 646 1.77 68.290000 2.5000 10:06:04 AM 3.1416 2.6454 2.8688 2.8688

FXTN 10-33    * PIBD1013J337 11.0000 2Y 10/9/2013 716 1.96    2.8173 3.1416 3.1416

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 740 2.03    2.8892 3.1778 3.1778

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 826 2.26 36.700000 3.0000 3:42:27 PM 3.2384 3.1466 3.3076 3.3076

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 883 2.42    3.3173 3.3936 3.3936

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 995 2.73    3.6526 3.5627 3.5627

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1066 2.92 4.630000 4.1250 2:40:55 PM 3.9351 3.8651 3.6698 3.6698

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1076 2.95    3.8951 3.6849 3.6849

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1086 2.98    3.9250 3.7000 3.7000

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1219 3.34    4.3359 4.1856 4.1856

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1297 3.55    4.5768 4.4703 4.4703

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1306 3.58    4.6046 4.5032 4.5032

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1366 3.74    4.7900 4.7222 4.7222

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1395 3.82 60.000000 4.8500 10:22:01 AM 4.8500 4.8795 4.8281 4.8281

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1401 3.84    4.8981 4.8500 4.8500

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1493 4.09    4.9725 4.8368 4.8374

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1513 4.15    4.9886 4.8340 4.8346

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1541 4.22    5.0113 4.8300 4.8308

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1556 4.26    5.0234 4.8278 4.8287

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1592 4.36    5.0525 4.8227 4.8238

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1619 4.44    5.0743 4.8188 4.8201

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1647 4.51    5.0970 4.8148 4.8163

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1777 4.87 150.000000 4.8000 10:34:14 AM 4.7933 5.2021 4.7962 4.7984

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1797 4.92 1.000000 5.1500 11:20:35 AM 5.1500 5.2183 4.7933 4.7957

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1850 5.07    5.2235 4.8164 4.8113
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1985 5.44    5.2367 4.8752 4.8511

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 2009 5.50    5.2390 4.8856 4.8582

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2126 5.82 100.000000 5.0250 11:14:46 AM 5.0250 5.2505 4.9365 4.8927

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2130 5.84    5.2509 4.9383 4.8939

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2196 6.02    5.2574 4.9670 4.9133

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2291 6.28 100.000000 5.0850 11:12:33 AM 5.0850 5.2667 5.0084 4.9413

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2490 6.82    5.2862 5.0950 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2584 7.08    5.3427 5.1489 5.0616

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2675 7.33    5.3974 5.2010 5.1213

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3039 8.33    5.6163 5.4097 5.3599

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3222 8.83 115.000000 5.8750 11:43:12 AM 5.8033 5.7263 5.5146 5.4799

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3250 8.90    5.7432 5.5307 5.4982

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3341 9.15 2.000000 5.8250 4:07:38 PM 5.8250 5.7979 5.5828 5.5579

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3418 9.36    5.8442 5.6270 5.6084

FXTN 10-53 PIBD1021D531 6.5000 10Y 4/28/2021 3474 9.52 660.000000 5.7500 9:15:33 AM 5.7600 5.8778 5.6591 5.6451

RTB 10-03     * PIID1021J039 5.7500 10Y 10/20/2021 3649 10.00 58.774749 5.7500 3:50:01 PM 5.7579 5.9831 5.7594 5.7598

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3740 10.25 100.000000 5.8300 11:46:26 AM 5.8325 6.0162 5.7910 5.7914

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3794 10.39    6.0359 5.8097 5.8102

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 4011 10.99    6.1149 5.8851 5.8856

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4137 11.33    6.1608 5.9289 5.9294

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4235 11.60    6.1965 5.9629 5.9634

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4382 12.01    6.2500 6.0140 6.0145

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4606 12.62    6.3316 6.0918 6.0923

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4669 12.79    6.3546 6.1137 6.1142

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4767 13.06    6.3903 6.1477 6.1483

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4921 13.48    6.4463 6.2012 6.2018

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5110 14.00    6.5152 6.2668 6.2674

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5150 14.11    6.5297 6.2807 6.2813

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5201 14.25    6.5483 6.2984 6.2991

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5475 15.00 142.416000 6.2501 3:50:42 PM 6.2510 6.6481 6.3936 6.3942

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5523 15.13    6.6656 6.4103 6.4109

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5796 15.88    6.7650 6.5051 6.5058

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6251 17.13    6.9307 6.6632 6.6639

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6790 18.60    7.1270 6.8504 6.8511

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6852 18.77    7.1496 6.8719 6.8727

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7034 19.27 10.000000 6.9750 3:07:33 PM 6.9750 7.2159 6.9351 6.9359

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7208 19.75 7,630.600000 7.0125 2:59:28 PM 7.0235 7.2793 6.9956 6.9964

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7286 19.96    7.3077 7.0227 7.0235

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7707 21.12    7.3542 7.0663 7.0685

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8413 23.05    7.4323 7.1396 7.1441

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8742 23.95 7.340000 7.3500 3:50:16 PM 7.2460 7.4687 7.1737 7.1793

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8819 24.16 799.744000 7.2250 4:09:49 PM 7.2183 7.4772 7.1817 7.1875

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9107 24.95    7.5090 7.2116 7.2183


