
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 18 0.05    3.3606 3.2625 3.2625

SPTB 10-02 SPTB1012A021 14.0000 1M 1/31/2012 41 0.11    2.1719 1.9768 1.9688

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 62 0.17    1.9996 1.8080 1.7719

FXTN 10-29 PIBD1012D291 13.0000 4M 4/25/2012 126 0.35    1.8352 1.6375 1.5446

FXTN 07-39 PIBD0712D395 11.5000 4M 4/28/2012 129 0.35    1.8415 1.6429 1.5485

RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 224 0.61    1.9120 1.7014 1.5903

FXTN 07-40 PIBD0712H408 11.3750 8M 8/18/2012 241 0.66    1.8850 1.6778 1.5734

RTB 03-07 PIID0312I070 5.2500 9M 9/24/2012 278 0.76    1.8262 1.6264 1.5367

FXTN 10-30 PIBD1012J302 12.1250 10M 10/17/2012 301 0.82    1.7896 1.5944 1.5139

FXTN 07-41 PIBD0712K413 10.5000 11M 11/17/2012 332 0.91    1.8048 1.6063 1.5331

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 381 1.04    1.9129 1.6964 1.6286

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 383 1.05    1.9173 1.7001 1.6325

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 438 1.20    2.0387 1.8012 1.7396

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 448 1.23    2.0607 1.8196 1.7591

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 462 1.27    2.0916 1.8454 1.7864

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 511 1.40    2.1997 1.9355 1.8819

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 556 1.52    2.2990 2.0183 1.9695

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 588 1.61    2.3696 2.0771 2.0319

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 658 1.80    2.5240 2.2059 2.1682

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 682 1.87    2.5769 2.2500 2.2150

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 768 2.10 50.100000 4.0000 3:24:31 PM 2.7574 2.8035 2.4923 2.4636

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 825 2.26    2.9537 2.6530 2.6283

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 937 2.57    3.2487 2.9686 2.9520

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1008 2.76 5.000000 3.7500 9:18:47 AM 3.7500 3.4358 3.1686 3.1572

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1018 2.79    3.4621 3.1968 3.1861

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1028 2.82    3.4885 3.2250 3.2150

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1161 3.18    3.8209 3.5365 3.5265

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1239 3.39    4.0159 3.7191 3.7091

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1248 3.42    4.0384 3.7402 3.7302

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1308 3.58    4.1883 3.8807 3.8707

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1337 3.66    4.2608 3.9487 3.9387

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1343 3.68    4.2758 3.9627 3.9527

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1435 3.93    4.5058 4.1782 4.1682

FXTN 10-38    * PIBD1015L384 10.1250 4Y 12/15/2015 1455 3.99    4.5558 4.2250 4.2150

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1483 4.06    4.5832 4.2518 4.2426

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1498 4.10 48.100000 4.8750 3:23:04 PM 4.3511 4.5979 4.2661 4.2574

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1534 4.20 6.180000 4.4750 2:55:27 PM 4.4701 4.6333 4.3006 4.2929

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1561 4.28    4.6597 4.3264 4.3196

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1589 4.35    4.6872 4.3532 4.3472

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1719 4.71    4.8147 4.4776 4.4755

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1739 4.76    4.8344 4.4968 4.4952

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1792 4.91    4.8863 4.5475 4.5475

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1927 5.28    4.9628 4.5758 4.5756

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1951 5.35    4.9764 4.5808 4.5806
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RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2068 5.67    5.0426 4.6053 4.6050

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2072 5.68    5.0449 4.6062 4.6059

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2138 5.86    5.0822 4.6200 4.6196

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2233 6.12 500.000000 4.6000 3:11:52 PM 4.6205 5.1360 4.6399 4.6394

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2432 6.66 1,914.719000 4.6900 3:31:34 PM 4.7005 5.2487 4.6816 4.6809

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2526 6.92    5.3019 4.7012 4.7005

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2617 7.17    5.3223 4.7413 4.7376

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2981 8.17 15.000000 5.0000 11:48:42 AM 5.0000 5.4037 4.9013 4.8858

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3164 8.67 321.261300 5.1000 11:05:42 AM 5.1000 5.4447 4.9818 4.9604

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3192 8.75    5.4510 4.9941 4.9718

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3283 8.99 0.400000 5.2000 3:00:53 PM 5.2000 5.4713 5.0342 5.0089

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3360 9.21 6,660.800000 5.7500 3:40:31 PM 5.1458 5.4886 5.0680 5.0402

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3416 9.36 17,195.673804 5.1050 3:59:43 PM 5.1356 5.5011 5.0926 5.0631

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3591 9.84 571.445000 5.1000 3:39:02 PM 5.1551 5.5402 5.1696 5.1343

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3626 9.93 200.000000 5.1300 4:11:39 PM 5.1300 5.5481 5.1850 5.1486

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3682 10.09 3,719.770000 5.1400 3:34:59 PM 5.1701 5.5673 5.1984 5.1623

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3736 10.24    5.5858 5.2113 5.1755

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3953 10.83    5.6602 5.2633 5.2286

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4079 11.18    5.7033 5.2934 5.2594

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4177 11.44    5.7369 5.3169 5.2833

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4324 11.85    5.7873 5.3520 5.3193

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4548 12.46    5.8641 5.4056 5.3741

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4611 12.63    5.8857 5.4207 5.3895

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4709 12.90    5.9193 5.4442 5.4134

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4863 13.32 100.000000 6.0350 11:46:36 AM 6.0300 5.9721 5.4810 5.4511

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5052 13.84    6.0369 5.5262 5.4973

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5092 13.95    6.0506 5.5358 5.5071

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5143 14.09    6.0680 5.5480 5.5196

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5417 14.84 68.118000 5.6500 3:28:57 PM 5.5691 6.1620 5.6136 5.5866

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5465 14.97    6.1784 5.6251 5.5983

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5738 15.72    6.2720 5.6904 5.6651

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6193 16.97    6.4279 5.7993 5.7764

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6732 18.44 16.490000 6.1500 11:51:44 AM 6.1500 6.6127 5.9283 5.9082

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6794 18.61    6.6339 5.9431 5.9233

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6976 19.11    6.6963 5.9866 5.9678

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7150 19.59 4,656.705000 5.9900 3:52:56 PM 6.0295 6.7560 6.0283 6.0104

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7228 19.80    6.7827 6.0469 6.0295

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7649 20.96    6.7309 6.0939 6.0825

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8355 22.89    6.6441 6.1725 6.1716

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8684 23.79 6.000000 6.4000 2:34:55 PM 6.4000 6.6036 6.2092 6.2131

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8761 24.00 382.910000 6.3750 3:45:54 PM 6.1917 6.5941 6.2178 6.2228

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9049 24.79 205.807000 6.2250 3:13:21 PM 6.2591 6.5587 6.2499 6.2591


