
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 5 0.01    4.2744 4.2525 4.2525

FXTN 04-19 PIBD0411L191 5.8750 <1M 12/13/2011 12 0.03    3.8797 3.8194 3.8194

FXTN 03-18 PIBD0312A182 5.8750 1M 1/8/2012 38 0.10    2.4134 2.2106 2.2106

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 61 0.17    2.2463 2.0304 2.0749

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 82 0.22    2.2485 2.0360 2.1272

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 146 0.40    1.9760 1.7575 1.7823

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 149 0.41    1.9593 1.7402 1.7589

RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 244 0.67    1.7470 1.5188 1.4525

FXTN 07-40 PIBD0712H408 11.3750 9M 8/18/2012 261 0.72    1.7626 1.5339 1.4707

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 298 0.82 0.186000 2.1500 3:54:52 PM 2.1500 1.7965 1.5670 1.5104

FXTN 10-30 PIBD1012J302 12.1250 11M 10/17/2012 321 0.88    1.8176 1.5875 1.5350

FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 352 0.96    1.8704 1.6347 1.5859

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 401 1.10    1.9858 1.7349 1.6894

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 403 1.10    1.9906 1.7390 1.6936

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 458 1.25    2.1201 1.8514 1.8097

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 468 1.28    2.1436 1.8718 1.8309

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 482 1.32    2.1766 1.9004 1.8604

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 531 1.45    2.2920 2.0005 1.9639

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 576 1.58    2.3980 2.0925 2.0589

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 608 1.67    2.4734 2.1579 2.1265

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 678 1.86    2.6383 2.3010 2.2743

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 702 1.92    2.6948 2.3500 2.3250

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 788 2.16 159.600000 3.5000 3:49:33 PM 3.0329 2.9365 2.5986 2.5736

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 845 2.32    3.0967 2.7633 2.7383

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 957 2.62    3.4115 3.0870 3.0620

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1028 2.82 29.555000 3.5250 3:13:41 PM 3.6093 3.6111 3.2922 3.2672

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1038 2.84    3.6392 3.3211 3.2961

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1048 2.87    3.6673 3.3500 3.3250

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1181 3.24    4.0959 3.6768 3.6436

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1259 3.45    4.3472 3.8684 3.8305

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1268 3.47    4.3762 3.8905 3.8520

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1328 3.64    4.5696 4.0380 3.9958

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1357 3.72 0.010000 4.9000 3:41:21 PM 4.9000 4.6630 4.1092 4.0652

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1363 3.73    4.6824 4.1240 4.0796

FXTN 05-69    * PIBD0515K697 4.6250 4Y 11/25/2015 1455 3.99    4.9788 4.3500 4.3000

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1475 4.04    4.9900 4.3716 4.3263

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1503 4.12    5.0056 4.4018 4.3632

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1518 4.16    5.0140 4.4179 4.3829

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1554 4.26 0.100000 4.9000 11:43:47 AM 4.9000 5.0340 4.4568 4.4303

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1581 4.33    5.0491 4.4859 4.4659

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1609 4.41    5.0647 4.5161 4.5028

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1739 4.76 100.000000 4.6900 4:13:49 PM 4.6900 5.1372 4.6563 4.6739

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1759 4.82 102.000000 4.8500 3:32:54 PM 4.8485 5.1483 4.6778 4.7003

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1812 4.96    5.1779 4.7350 4.7700
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1947 5.33    5.2083 4.7810 4.8087

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1971 5.40    5.2137 4.7892 4.8155

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2088 5.72 50.000000 4.9300 9:50:05 AM 4.9300 5.2400 4.8290 4.8490

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2092 5.73    5.2409 4.8304 4.8501

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2158 5.91    5.2558 4.8528 4.8690

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2253 6.17 6,286.000000 4.9450 3:59:53 PM 4.9404 5.2771 4.8852 4.8962

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2452 6.72 100.000000 4.9800 11:53:44 AM 4.9800 5.3219 4.9530 4.9531

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2546 6.98    5.3431 4.9850 4.9800

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2637 7.22    5.3879 5.0416 5.0366

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3001 8.22    5.5670 5.2680 5.2629

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3184 8.72    5.6571 5.3818 5.3767

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3212 8.80    5.6708 5.3993 5.3941

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3303 9.05 11.810000 5.6250 3:52:41 PM 5.6623 5.7156 5.4559 5.4507

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3380 9.26 301.300000 5.6250 3:51:53 PM 5.5868 5.7535 5.5038 5.4986

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3436 9.41 300.000000 5.6000 11:05:49 AM 5.6000 5.7811 5.5386 5.5334

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3611 9.89 3,394.200000 5.6450 3:04:35 PM 5.6690 5.8672 5.6474 5.6422

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3646 9.99 1,492.256000 5.6500 3:40:39 PM 5.6525 5.8844 5.6692 5.6639

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3702 10.14 9,523.000000 5.6550 4:06:03 PM 5.6732 5.9063 5.6855 5.6800

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3756 10.29    5.9274 5.7013 5.6955

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3973 10.88    6.0122 5.7645 5.7578

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4099 11.23    6.0615 5.8012 5.7939

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4197 11.50    6.0998 5.8298 5.8221

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4344 11.90    6.1572 5.8726 5.8642

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4568 12.52    6.2448 5.9379 5.9285

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4631 12.69    6.2694 5.9563 5.9466

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4729 12.96    6.3077 5.9848 5.9747

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4883 13.38    6.3679 6.0297 6.0189

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5072 13.90    6.4418 6.0848 6.0731

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5112 14.01    6.4574 6.0965 6.0846

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5163 14.15    6.4774 6.1113 6.0993

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5437 14.90 245.388000 6.0500 3:52:54 PM 5.9505 6.5845 6.1912 6.1779

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5485 15.03    6.6032 6.2052 6.1917

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5758 15.78    6.7099 6.2847 6.2700

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6213 17.02    6.8878 6.4173 6.4006

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6752 18.50    7.0984 6.5744 6.5552

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6814 18.67    7.1227 6.5925 6.5730

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6996 19.17    7.1938 6.6455 6.6252

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7170 19.64 5,215.090832 6.6500 4:14:06 PM 6.6976 7.2618 6.6962 6.6752

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7248 19.86    7.2923 6.7189 6.6976

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7669 21.01    7.2566 6.7418 6.7237

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8375 22.95    7.1966 6.7801 6.7676

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8704 23.85 11.900000 6.7250 3:08:10 PM 6.7727 7.1687 6.7980 6.7881

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8781 24.06 1,787.143105 6.7600 4:07:10 PM 6.8079 7.1621 6.8021 6.7929

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9069 24.85 50.637000 6.8000 10:18:32 AM 6.9135 7.1377 6.8178 6.8108


