
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

FXTN 03-18 PIBD0312A182 5.8750 <1M 1/8/2012 26 0.07    3.1339 3.0268 3.0268

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 49 0.13    2.1494 1.9688 1.9821

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 70 0.19    1.9547 1.7719 1.8321

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 134 0.37    1.6080 1.4167 1.5729

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 137 0.38    1.6014 1.4095 1.5685

RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 232 0.64    1.5686 1.3700 1.5000

FXTN 07-40 PIBD0712H408 11.3750 8M 8/18/2012 249 0.68    1.5926 1.3943 1.5000

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 286 0.78 1.000000 2.8500 3:23:54 PM 2.8500 1.6450 1.4471 1.5000

FXTN 10-30 PIBD1012J302 12.1250 10M 10/17/2012 309 0.85    1.6775 1.4800 1.5000

FXTN 07-41 PIBD0712K413 10.5000 11M 11/17/2012 340 0.93    1.7409 1.5394 1.5687

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 389 1.07    1.8666 1.6529 1.7668

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 391 1.07    1.8717 1.6575 1.7749

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 446 1.22 0.546000 3.7500 11:52:41 AM 3.7500 2.0127 1.7849 1.9973

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 456 1.25    2.0384 1.8080 2.0377

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 470 1.29    2.0743 1.8405 2.0943

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 519 1.42    2.1999 1.9540 2.2924

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 564 1.55    2.3153 2.0582 2.4744

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 596 1.63 159.775607 2.5500 3:15:15 PM 3.1394 2.3974 2.1323 2.6037

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 666 1.82 7.380000 2.2000 3:25:26 PM 2.2000 2.5769 2.2944 2.8868

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 690 1.89 60.000000 2.5500 2:30:38 PM 2.6657 2.6385 2.3500 2.9838

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 776 2.13 13.600000 3.2500 12:34:04 PM 3.2490 2.8779 2.5986 3.0500

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 833 2.28    3.0367 2.7633 3.0938

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 945 2.59    3.3485 3.0870 3.1800

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1016 2.78 7.014000 3.6500 2:02:48 PM 3.8976 3.5462 3.2922 3.2346

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1026 2.81    3.5741 3.3211 3.2423

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1036 2.84    3.6019 3.3500 3.2500

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1169 3.20    4.0142 3.6604 3.5850

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1247 3.42    4.2559 3.8425 3.7814

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1256 3.44    4.2838 3.8635 3.8041

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1316 3.61    4.4698 4.0036 3.9552

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1345 3.68 8.150000 4.6980 12:07:35 PM 4.6990 4.5597 4.0713 4.0282

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1351 3.70    4.5783 4.0853 4.0433

FXTN 05-69    * PIBD0515K697 4.6250 4Y 11/25/2015 1443 3.95 13.976000 4.6720 12:03:35 PM 4.6730 4.8635 4.3000 4.2750

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1463 4.01    4.8691 4.3182 4.2938

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1491 4.08    4.8769 4.3437 4.3200

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1506 4.13 44.186000 4.5980 12:02:32 PM 4.5990 4.8811 4.3574 4.3341

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1542 4.22 23.023600 4.7000 11:52:58 AM 4.7000 4.8912 4.3901 4.3679

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1569 4.30    4.8988 4.4147 4.3932

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1597 4.38    4.9066 4.4402 4.4195

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1727 4.73    4.9430 4.5585 4.5415

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1747 4.79 6.568000 4.6980 12:09:32 PM 4.6990 4.9486 4.5768 4.5603

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1800 4.93    4.9635 4.6250 4.6100

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1935 5.30    5.0204 4.6848 4.6633

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1959 5.37    5.0305 4.6954 4.6728
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RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2076 5.69 943.938000 4.7300 2:14:04 PM 4.7095 5.0799 4.7472 4.7190

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2080 5.70    5.0816 4.7490 4.7206

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2146 5.88 258.036608 4.6980 12:08:42 PM 4.7000 5.1094 4.7782 4.7467

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2241 6.14 2,101.000000 4.7500 2:40:40 PM 4.7725 5.1495 4.8203 4.7842

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2440 6.68    5.2334 4.9084 4.8629

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2534 6.94    5.2731 4.9500 4.9000

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2625 7.19    5.3140 4.9872 4.9407

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2989 8.19    5.4775 5.1361 5.1035

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3172 8.69    5.5597 5.2110 5.1854

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3200 8.77 20.482000 5.3350 11:38:13 AM 5.3350 5.5723 5.2225 5.1979

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3291 9.02    5.6132 5.2597 5.2386

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3368 9.23 3,952.033000 5.3350 3:07:48 PM 5.3606 5.6478 5.2912 5.2731

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3424 9.38 150.000000 5.3400 11:23:51 AM 5.3600 5.6730 5.3141 5.2981

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3599 9.86 2.937000 5.3500 2:21:46 PM 5.4177 5.7516 5.3857 5.3764

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3634 9.96 581.995000 5.3250 3:46:27 PM 5.3920 5.7673 5.4000 5.3921

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3690 10.11 3,783.522000 5.4000 2:49:38 PM 5.4174 5.7861 5.4133 5.4054

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3744 10.26    5.8042 5.4262 5.4182

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3961 10.85    5.8771 5.4778 5.4698

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4087 11.20    5.9194 5.5078 5.4997

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4185 11.47    5.9523 5.5311 5.5230

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4332 11.87    6.0017 5.5661 5.5579

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4556 12.48    6.0769 5.6193 5.6111

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4619 12.65    6.0981 5.6343 5.6261

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4717 12.92    6.1310 5.6576 5.6494

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4871 13.35    6.1827 5.6943 5.6860

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5060 13.86    6.2462 5.7392 5.7309

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5100 13.97    6.2596 5.7488 5.7404

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5151 14.11    6.2767 5.7609 5.7525

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5425 14.86 16.299000 5.8000 3:57:16 PM 5.8064 6.3688 5.8261 5.8176

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5473 14.99    6.3849 5.8375 5.8290

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5746 15.74    6.4766 5.9024 5.8939

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6201 16.99    6.6294 6.0107 6.0020

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6740 18.47    6.8104 6.1389 6.1301

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6802 18.64    6.8312 6.1537 6.1448

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6984 19.13    6.8923 6.1970 6.1880

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7158 19.61 3,093.470925 6.2750 3:37:55 PM 6.2479 6.9507 6.2383 6.2294

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7236 19.82    6.9769 6.2569 6.2479

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7657 20.98    6.9351 6.2750 6.2669

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8363 22.91    6.8650 6.3053 6.2989

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8692 23.81 22.268764 6.4200 9:49:06 AM 6.4200 6.8324 6.3194 6.3137

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8769 24.02 658.452066 6.3350 4:00:42 PM 6.3385 6.8247 6.3227 6.3172

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9057 24.81 220.320000 6.3500 2:09:39 PM 6.3057 6.7962 6.3351 6.3302


