
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 18 0.05    3.2692 3.1798 3.0181

FXTN 04-19 PIBD0411L191 5.8750 <1M 12/13/2011 25 0.07    2.7625 2.6363 2.4079

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 51 0.14    1.9214 1.7076 1.4951

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 74 0.20    1.5867 1.3147 1.2199

FXTN 05-65 PIBD0512B658 5.7500 3M 2/21/2012 95 0.26    1.3727 1.0711 1.0509

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 159 0.44    1.4179 1.2058 1.1632

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 162 0.44    1.4200 1.2121 1.1684

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 257 0.70    1.4371 1.2500 1.2000

FXTN 07-40 PIBD0712H408 11.3750 9M 8/18/2012 274 0.75    1.4381 1.2500 1.2000

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 311 0.85 16.000000 2.5000 2:34:57 PM 1.8737 1.4402 1.2500 1.2000

FXTN 10-30 PIBD1012J302 12.1250 11M 10/17/2012 334 0.92    1.4415 1.2500 1.2000

FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 365 1.00    1.5065 1.3114 1.2579

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 414 1.13    1.6917 1.4883 1.4248

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 416 1.14 1.360000 2.7500 2:31:18 PM 2.7500 1.6992 1.4955 1.4316

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 471 1.29    1.9070 1.6941 1.6189

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 481 1.32    1.9448 1.7302 1.6530

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 495 1.36    1.9977 1.7807 1.7007

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 544 1.49    2.1828 1.9576 1.8676

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 589 1.61    2.3528 2.1201 2.0208

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 621 1.70    2.4737 2.2356 2.1298

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 691 1.89    2.7382 2.4884 2.3683

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 715 1.96    2.8288 2.5750 2.4500

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 801 2.19    3.0798 2.8360 2.6986

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 858 2.35    3.2461 3.0090 2.8633

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 970 2.66    3.5729 3.3488 3.1870

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1041 2.85 2.000000 3.6000 11:22:41 AM 3.6000 3.7801 3.5643 3.3922

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1051 2.88    3.8093 3.5947 3.4211

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1061 2.91    3.8385 3.6250 3.4500

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1194 3.27    4.2997 3.9839 3.8722

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1272 3.48    4.5701 4.1944 4.1198

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1281 3.51    4.6013 4.2187 4.1484

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1341 3.67    4.8094 4.3806 4.3389

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1370 3.75    4.9100 4.4588 4.4310

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1376 3.77    4.9308 4.4750 4.4500

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1468 4.02    4.9486 4.5211 4.5036

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1488 4.08    4.9525 4.5311 4.5153

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1516 4.15    4.9579 4.5452 4.5316

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1531 4.19    4.9608 4.5527 4.5403

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1567 4.29 1.260000 4.5500 2:41:19 PM 4.6157 4.9677 4.5707 4.5613

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1594 4.37    4.9730 4.5842 4.5770

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1622 4.44    4.9784 4.5983 4.5933

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1752 4.80 50.000000 4.7000 9:13:26 AM 4.7000 5.0036 4.6634 4.6691

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1772 4.85 3.049000 4.9000 11:31:24 AM 4.9020 5.0074 4.6734 4.6807

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1825 5.00    5.0177 4.7000 4.7116
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1960 5.37    5.0492 4.7675 4.7746

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1984 5.44    5.0548 4.7795 4.7857

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2101 5.76    5.0820 4.8380 4.8403

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2105 5.77    5.0830 4.8400 4.8422

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2171 5.95    5.0984 4.8730 4.8729

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2266 6.21 476.000000 4.9850 4:12:00 PM 4.9827 5.1205 4.9205 4.9172

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2465 6.75 550.000000 5.0100 3:54:30 PM 5.0100 5.1669 5.0200 5.0100

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2559 7.01    5.2259 5.0776 5.0647

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2650 7.26    5.2830 5.1333 5.1177

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3014 8.26    5.5113 5.3563 5.3297

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3197 8.76    5.6260 5.4684 5.4362

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3225 8.84    5.6436 5.4856 5.4525

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3316 9.08 9.824000 5.6400 3:34:59 PM 5.6400 5.7007 5.5413 5.5055

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3393 9.30 25.000000 5.6425 2:34:43 PM 5.6425 5.7490 5.5885 5.5504

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3449 9.45 0.310000 5.6600 3:37:26 PM 5.6600 5.7841 5.6228 5.5830

RTB 10-03     * PIID1021J039 5.7500 10Y 10/20/2021 3624 9.93 139.594000 5.6850 3:46:11 PM 5.6849 5.8938 5.7300 5.6849

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3715 10.18 1,230.000000 5.7500 4:10:31 PM 5.7563 5.9289 5.7592 5.7152

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3769 10.33    5.9498 5.7765 5.7332

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3986 10.92    6.0335 5.8462 5.8055

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4112 11.27    6.0821 5.8866 5.8475

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4210 11.53    6.1199 5.9181 5.8802

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4357 11.94    6.1765 5.9652 5.9292

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4581 12.55    6.2629 6.0371 6.0038

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4644 12.72    6.2872 6.0573 6.0248

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4742 12.99    6.3250 6.0888 6.0575

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4896 13.41    6.3844 6.1382 6.1088

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5085 13.93    6.4573 6.1989 6.1718

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5125 14.04    6.4727 6.2117 6.1852

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5176 14.18    6.4924 6.2281 6.2022

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5450 14.93 142.324000 6.1000 3:10:04 PM 6.0737 6.5981 6.3160 6.2935

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5498 15.06    6.6166 6.3314 6.3095

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5771 15.81    6.7219 6.4190 6.4005

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6226 17.06    6.8974 6.5650 6.5521

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6765 18.53    7.1052 6.7380 6.7318

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6827 18.70    7.1292 6.7579 6.7524

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7009 19.20    7.1993 6.8163 6.8131

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7183 19.68 6,025.980000 7.0500 4:14:59 PM 6.8983 7.2665 6.8722 6.8711

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7261 19.89    7.2965 6.8972 6.8971

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7682 21.05    7.2985 6.9325 6.9323

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8388 22.98    7.3018 6.9918 6.9914

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8717 23.88 2.270000 7.1500 2:33:11 PM 7.1500 7.3033 7.0194 7.0190

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8794 24.09 1,815.275000 7.0500 3:24:06 PM 7.0494 7.3037 7.0258 7.0254

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9082 24.88 153.610000 7.0350 3:33:41 PM 7.0507 7.3050 7.0500 7.0495


