
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 04-19 PIBD0411L191 5.8750 <1M 12/13/2011 4 0.01    4.2863 4.2668 4.2668

FXTN 03-18 PIBD0312A182 5.8750 1M 1/8/2012 30 0.08    2.4345 2.2457 2.2457

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 53 0.15    2.0374 1.8348 1.8289

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 74 0.20    1.8447 1.6483 1.6362

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 138 0.38    1.6117 1.4200 1.3992

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 141 0.39 2.000000 3.0000 9:43:30 AM 3.0000 1.6058 1.4142 1.3932

RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 236 0.65    1.5842 1.3863 1.3691

FXTN 07-40 PIBD0712H408 11.3750 9M 8/18/2012 253 0.69    1.6078 1.4075 1.3931

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 290 0.79 5.000000 2.7500 3:01:52 PM 2.7500 1.6591 1.4538 1.4453

FXTN 10-30 PIBD1012J302 12.1250 11M 10/17/2012 313 0.86    1.6910 1.4825 1.4777

FXTN 07-41 PIBD0712K413 10.5000 11M 11/17/2012 344 0.94    1.7483 1.5359 1.5331

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 393 1.08    1.8577 1.6394 1.6355

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 395 1.08    1.8621 1.6436 1.6397

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 450 1.23 103.679955 1.9000 4:04:12 PM 1.9000 1.9848 1.7597 1.7547

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 460 1.26    2.0071 1.7809 1.7756

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 474 1.30    2.0384 1.8104 1.8049

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 523 1.43    2.1477 1.9139 1.9074

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 568 1.56    2.2481 2.0089 2.0015

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 600 1.64 5.800000 2.8500 3:06:52 PM 2.6747 2.3195 2.0765 2.0684

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 670 1.84    2.4756 2.2243 2.2148

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 694 1.90 2.000000 2.8500 3:06:09 PM 2.6746 2.5292 2.2750 2.2650

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 780 2.14    2.7772 2.5298 2.5136

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 837 2.29    2.9416 2.6986 2.6783

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 949 2.60    3.2646 3.0304 3.0020

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1020 2.79 4.478000 3.6500 11:38:10 AM 3.8824 3.4694 3.2408 3.2072

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1030 2.82    3.4982 3.2704 3.2361

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1040 2.85    3.5271 3.3000 3.2650

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1173 3.21    3.9267 3.7036 3.6801

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1251 3.43    4.1611 3.9403 3.9235

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1260 3.45    4.1881 3.9676 3.9516

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1320 3.62    4.3684 4.1497 4.1388

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1349 3.70 54.830000 4.5350 11:06:05 AM 4.5351 4.4555 4.2377 4.2293

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1355 3.71    4.4736 4.2559 4.2480

FXTN 05-69    * PIBD0515K697 4.6250 4Y 11/25/2015 1447 3.96    4.7500 4.5351 4.5351

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1467 4.02    4.7672 4.5367 4.5364

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1495 4.10    4.7912 4.5388 4.5383

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1510 4.14 70.172000 4.8500 12:04:01 PM 2.5554 4.8040 4.5400 4.5393

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1546 4.24 12.000000 4.8000 3:08:31 PM 4.9613 4.8349 4.5427 4.5416

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1573 4.31    4.8581 4.5448 4.5434

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1601 4.39    4.8821 4.5469 4.5452

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1731 4.74 967.781588 4.4500 12:05:46 PM 4.5585 4.9936 4.5569 4.5537

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1751 4.80    5.0108 4.5584 4.5551

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1804 4.94    5.0562 4.5625 4.5585

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1939 5.31 400.167000 4.6750 4:13:33 PM 4.6789 5.0942 4.6279 4.6213
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FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1963 5.38    5.1009 4.6396 4.6325

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2080 5.70 23.000000 4.9400 4:12:25 PM 4.9287 5.1338 4.6963 4.6869

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2084 5.71    5.1349 4.6983 4.6888

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2150 5.89    5.1535 4.7303 4.7195

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2245 6.15 2,790.393492 4.8200 2:53:30 PM 4.7921 5.1802 4.7764 4.7637

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2444 6.70 81.000000 4.9000 11:52:32 AM 4.9000 5.2361 4.8729 4.8563

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2538 6.95    5.2625 4.9185 4.9000

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2629 7.20 101.644510 4.8000 12:06:58 PM 4.9967 5.2994 4.9678 4.9489

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2993 8.20    5.4469 5.1648 5.1446

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3176 8.70    5.5211 5.2638 5.2430

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3204 8.78 650.000000 5.5000 10:21:37 AM 5.5000 5.5324 5.2790 5.2580

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3295 9.03 338.304621 5.5900 3:00:45 PM 5.5010 5.5693 5.3282 5.3070

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3372 9.24 1,135.000000 5.4300 3:56:19 PM 5.4565 5.6005 5.3699 5.3484

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3428 9.39 4,900.000000 5.4400 4:11:30 PM 5.4724 5.6232 5.4002 5.3785

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3603 9.87 2,388.313000 5.4500 4:07:47 PM 5.4801 5.6941 5.4949 5.4725

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3638 9.97 2,142.207000 5.4600 3:59:06 PM 5.5039 5.7083 5.5138 5.4914

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3694 10.12 14,279.000000 5.4600 4:10:34 PM 5.4859 5.7256 5.5272 5.5051

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3748 10.27    5.7422 5.5401 5.5183

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3965 10.86    5.8091 5.5920 5.5713

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4091 11.21    5.8480 5.6222 5.6022

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4189 11.48    5.8782 5.6456 5.6261

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4336 11.88    5.9235 5.6807 5.6621

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4560 12.49    5.9926 5.7343 5.7169

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4623 12.67    6.0120 5.7494 5.7323

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4721 12.93    6.0422 5.7728 5.7563

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4875 13.36    6.0897 5.8096 5.7939

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5064 13.87    6.1479 5.8548 5.8402

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5104 13.98    6.1603 5.8644 5.8499

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5155 14.12    6.1760 5.8766 5.8624

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5429 14.87 32.856100 5.9750 3:41:44 PM 5.8750 6.2605 5.9421 5.9294

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5477 15.01    6.2753 5.9536 5.9412

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5750 15.75    6.3594 6.0189 6.0080

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6205 17.00    6.4997 6.1277 6.1193

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6744 18.48 110.255000 6.3000 11:32:14 AM 6.2863 6.6658 6.2565 6.2511

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6806 18.65    6.6850 6.2714 6.2663

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6988 19.15    6.7411 6.3149 6.3108

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7162 19.62 1,883.093000 6.3200 3:34:08 PM 6.3724 6.7947 6.3565 6.3533

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7240 19.84    6.8188 6.3751 6.3724

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7661 20.99    6.8096 6.4048 6.3924

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8367 22.92    6.7943 6.4545 6.4258

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8696 23.82 5.000000 6.6250 11:47:26 AM 6.6250 6.7871 6.4777 6.4414

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8773 24.04 1,839.100857 6.4000 3:56:57 PM 6.4234 6.7854 6.4831 6.4451

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9061 24.82 1,873.840000 6.4400 4:14:38 PM 6.4934 6.7792 6.5034 6.4587


