
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 32 0.09    2.3855 2.1992 2.1750

FXTN 04-19 PIBD0411L191 5.8750 1M 12/13/2011 39 0.11    2.2019 1.9770 1.9549

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 65 0.18    1.7019 1.3358 1.3262

SPTB 10-02 SPTB1012A021 14.0000 3M 1/31/2012 88 0.24    1.2596 0.7685 0.7700

FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 109 0.30    1.2852 0.8095 0.8061

FXTN 10-29 PIBD1012D291 13.0000 6M 4/25/2012 173 0.47    1.4286 1.0195 0.9990

FXTN 07-39 PIBD0712D395 11.5000 6M 4/28/2012 176 0.48    1.4353 1.0294 1.0080

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 271 0.74 5.237000 2.5000 3:10:31 PM 2.5000 1.5452 1.0698 1.0584

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 288 0.79    1.5641 1.0749 1.0656

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 325 0.89 2.865000 2.0000 11:42:34 AM 1.9127 1.6051 1.0860 1.0812

FXTN 10-30 PIBD1012J302 12.1250 1Y 10/17/2012 348 0.95    1.6306 1.0929 1.0909

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 379 1.04    1.7084 1.1668 1.1653

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 428 1.17    1.8879 1.3674 1.3626

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 430 1.18 10.000000 1.7000 10:18:01 AM 1.7000 1.8952 1.3756 1.3707

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 485 1.33 123.144100 2.3750 11:27:53 AM 2.4007 2.0967 1.6008 1.5922

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 495 1.36    2.1333 1.6418 1.6325

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 509 1.39    2.1846 1.6991 1.6889

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 558 1.53    2.3641 1.8998 1.8862

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 603 1.65    2.5289 2.0840 2.0675

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 635 1.74 1.500000 4.6250 9:32:27 AM 4.6250 2.6461 2.2151 2.1964

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 705 1.93    2.9025 2.5017 2.4783

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 729 2.00    2.9904 2.6000 2.5750

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 815 2.23 40.000000 3.0000 11:57:31 AM 3.0000 3.2079 2.8486 2.8236

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 872 2.39    3.3520 3.0133 2.9883

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 984 2.70    3.6353 3.3370 3.3120

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1055 2.89 7.000000 4.1000 11:59:10 AM 4.1000 3.8148 3.5422 3.5172

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1065 2.92    3.8401 3.5711 3.5461

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1075 2.95    3.8654 3.6000 3.5750

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1208 3.31    4.3176 3.9800 3.9550

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1286 3.52    4.5829 4.2029 4.1779

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1295 3.55    4.6135 4.2286 4.2036

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1355 3.71    4.8175 4.4000 4.3750

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1384 3.79 5.154000 4.2000 11:11:48 AM 4.4052 4.9161 4.4829 4.4579

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1390 3.81    4.9365 4.5000 4.4750

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1482 4.06    5.0000 4.5813 4.5273

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1502 4.12    5.0138 4.5990 4.5386

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1530 4.19    5.0331 4.6237 4.5545

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1545 4.23 270.000000 4.6100 9:57:47 AM 4.6100 5.0434 4.6370 4.5631

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1581 4.33 0.300000 5.0000 11:36:43 AM 5.0000 5.0682 4.6688 4.5835

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1608 4.41    5.0869 4.6927 4.5989

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1636 4.48    5.1062 4.7174 4.6148

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1766 4.84 0.404000 5.1000 2:45:05 PM 5.1000 5.1958 4.8323 4.6886

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1786 4.89 28.418000 4.7000 3:12:24 PM 5.0043 5.2096 4.8500 4.7000

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1839 5.04    5.2120 4.8611 4.7218
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1974 5.41    5.2182 4.8893 4.7773

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1998 5.47    5.2193 4.8944 4.7872

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2115 5.79    5.2246 4.9188 4.8353

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2119 5.81    5.2248 4.9197 4.8369

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2185 5.99    5.2278 4.9335 4.8641

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2280 6.25 3.733279 4.8250 2:46:11 PM 4.8250 5.2321 4.9534 4.9032

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2479 6.79    5.2412 4.9950 4.9850

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2573 7.05    5.2985 5.0579 5.0485

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2664 7.30    5.3539 5.1187 5.1101

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3028 8.30    5.5758 5.3621 5.3561

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3211 8.80 0.610000 5.7250 3:07:15 PM 5.7250 5.6874 5.4845 5.4798

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3239 8.87    5.7045 5.5032 5.4988

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3330 9.12 5.369403 5.6250 2:46:47 PM 5.7662 5.7599 5.5640 5.5603

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3407 9.33 200.010000 5.7750 12:07:50 PM 5.7750 5.8069 5.6155 5.6123

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3463 9.49    5.8410 5.6530 5.6502

RTB 10-03     * PIID1021J039 5.7500 10Y 10/20/2021 3638 9.97 30.900000 5.7350 11:11:25 AM 5.7006 5.9477 5.7700 5.7685

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3729 10.22    5.9843 5.7986 5.7981

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3783 10.36    6.0060 5.8155 5.8157

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 4000 10.96    6.0932 5.8836 5.8864

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4126 11.30    6.1438 5.9232 5.9274

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4224 11.57    6.1832 5.9539 5.9593

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4371 11.98    6.2423 6.0001 6.0072

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4595 12.59    6.3324 6.0704 6.0801

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4658 12.76    6.3577 6.0902 6.1007

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4756 13.03    6.3971 6.1209 6.1326

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4910 13.45    6.4590 6.1693 6.1827

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5099 13.97    6.5350 6.2286 6.2443

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5139 14.08    6.5510 6.2411 6.2573

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5190 14.22    6.5715 6.2572 6.2739

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5464 14.97 132.412000 6.1500 3:42:17 PM 6.2364 6.6817 6.3432 6.3631

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5512 15.10    6.7010 6.3582 6.3788

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5785 15.85    6.8107 6.4439 6.4677

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6240 17.10    6.9936 6.5867 6.6158

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6779 18.57    7.2102 6.7559 6.7913

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6841 18.74    7.2352 6.7754 6.8115

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7023 19.24    7.3083 6.8325 6.8708

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7197 19.72 4,408.200000 6.9950 4:06:09 PM 6.9529 7.3783 6.8871 6.9275

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7275 19.93    7.4096 6.9116 6.9529

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7696 21.08    7.4150 6.9622 6.9998

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8402 23.02    7.4239 7.0470 7.0786

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8731 23.92    7.4281 7.0865 7.1153

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8808 24.13 2,340.474434 7.1825 4:03:11 PM 7.1574 7.4290 7.0958 7.1239

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9096 24.92 28.300000 7.0504 3:59:54 PM 7.0474 7.4327 7.1304 7.1561


