
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

SPTB 10-02 SPTB1012A021 14.0000 <1M 1/31/2012 20 0.05    3.2276 2.7676 2.6838

FXTN 05-65 PIBD0512B658 5.7500 1M 2/21/2012 41 0.11    2.1695 1.3870 1.2619

FXTN 10-29 PIBD1012D291 13.0000 4M 4/25/2012 105 0.29    1.8154 1.4090 1.4295

FXTN 07-39 PIBD0712D395 11.5000 4M 4/28/2012 108 0.30    1.8353 1.4369 1.4440

RTB 05-06 PIID0512H067 7.1250 7M 8/1/2012 203 0.56    2.3423 2.1394 1.8262

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 220 0.60    2.3558 2.1511 1.8445

RTB 03-07 PIID0312I070 5.2500 9M 9/24/2012 257 0.70    2.3853 2.1765 1.8845

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 280 0.77    2.4036 2.1923 1.9093

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 311 0.85    2.4282 2.2136 1.9428

FXTN 07-42 PIBD0713A421 9.0000 1Y 1/5/2013 360 0.99    2.4672 2.2473 1.9957

FXTN 03-19 PIBD0313A199 5.2500 1Y 1/7/2013 362 0.99 10.000000 2.0000 2:57:59 PM 2.0000 2.4688 2.2486 1.9978

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 417 1.14 17.114000 1.8500 9:06:34 AM 1.8500 2.5615 2.2946 2.0580

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 427 1.17    2.5786 2.3030 2.0689

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 441 1.21    2.6027 2.3148 2.0843

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 490 1.34    2.6869 2.3561 2.1379

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 535 1.47    2.7642 2.3939 2.1871

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 567 1.55 1.500000 1.9000 11:31:34 AM 1.9000 2.8192 2.4209 2.2221

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 637 1.75    2.9395 2.4798 2.2987

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 661 1.81    2.9808 2.5000 2.3250

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 747 2.05    3.2035 2.7486 2.6256

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 804 2.20    3.3511 2.9133 2.8248

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 916 2.51    3.6412 3.2370 3.2162

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 987 2.70 85.000000 3.8250 2:33:32 PM 3.5343 3.8251 3.4422 3.4644

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 997 2.73    3.8510 3.4711 3.4993

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1007 2.76    3.8769 3.5000 3.5343

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1140 3.12    4.1837 3.8115 3.8039

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1218 3.34 6.000000 3.8000 10:26:27 AM 3.8998 4.3635 3.9941 3.9621

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1227 3.36 1.378000 3.7500 3:45:30 PM 3.7500 4.3843 4.0152 3.9803

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1287 3.53    4.5227 4.1557 4.1020

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1316 3.61    4.5896 4.2237 4.1608

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1322 3.62    4.6034 4.2377 4.1729

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1414 3.87    4.8156 4.4532 4.3595

FXTN 10-38    * PIBD1015L384 10.1250 4Y 12/15/2015 1434 3.93    4.8617 4.5000 4.4000

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1462 4.01    4.8949 4.5041 4.4012

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1477 4.05 53.278718 4.4000 4:02:38 PM 4.4000 4.9127 4.5062 4.4019

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1513 4.15 1.010000 4.5000 2:55:59 PM 4.5000 4.9554 4.5115 4.4035

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1540 4.22    4.9875 4.5154 4.4047

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1568 4.30    5.0207 4.5194 4.4059

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1698 4.65 1,203.160000 4.4000 3:56:07 PM 4.4037 5.1749 4.5383 4.4117

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1718 4.71 100.000000 4.5500 10:39:26 AM 4.5500 5.1987 4.5412 4.4126

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1771 4.85    5.2615 4.5489 4.4150

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1906 5.22    5.2818 4.5858 4.4765

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1930 5.29    5.2855 4.5924 4.4874

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2047 5.61 1.000000 4.9000 10:16:18 AM 4.9000 5.3030 4.6244 4.5407
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FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2051 5.62    5.3036 4.6255 4.5426

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2117 5.80 3.000000 4.6250 3:35:19 PM 4.6250 5.3136 4.6436 4.5726

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2212 6.06 10.000000 4.6500 10:42:36 AM 4.6500 5.3279 4.6696 4.6159

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2411 6.61 11,169.197000 4.7450 3:51:49 PM 4.7495 5.3578 4.7241 4.7066

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2505 6.86    5.3719 4.7499 4.7495

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2596 7.11 1.695000 5.1500 11:05:06 AM 5.1500 5.3828 4.7910 4.7878

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2960 8.11    5.4262 4.9557 4.9410

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3143 8.61 9.650000 5.2000 10:47:41 AM 5.2000 5.4480 5.0385 5.0180

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3171 8.69    5.4514 5.0512 5.0298

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3262 8.94 178.000000 5.2000 4:13:12 PM 5.1699 5.4622 5.0923 5.0681

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3339 9.15 603.100000 5.1700 3:36:50 PM 5.1484 5.4714 5.1272 5.1005

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3395 9.30 10.000000 5.1300 9:55:05 AM 5.1300 5.4781 5.1525 5.1241

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3570 9.78 2.500000 5.1250 3:00:37 PM 5.1250 5.4989 5.2317 5.1978

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3605 9.88    5.5031 5.2475 5.2125

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3661 10.03 27.543000 5.2250 2:38:25 PM 5.2233 5.5222 5.2599 5.2254

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3715 10.18    5.5407 5.2718 5.2379

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3932 10.77    5.6147 5.3197 5.2880

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4058 11.12    5.6578 5.3475 5.3171

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4156 11.39    5.6912 5.3691 5.3398

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4303 11.79    5.7414 5.4016 5.3737

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4527 12.40    5.8178 5.4511 5.4255

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4590 12.58    5.8394 5.4650 5.4400

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4688 12.84    5.8728 5.4866 5.4627

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4842 13.27    5.9254 5.5206 5.4982

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5031 13.78    5.9899 5.5623 5.5419

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5071 13.89    6.0035 5.5712 5.5511

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5122 14.03    6.0210 5.5824 5.5629

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5396 14.78 174.683000 5.6500 3:35:59 PM 5.6218 6.1145 5.6429 5.6262

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5444 14.92    6.1309 5.6535 5.6373

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5717 15.66    6.2241 5.7138 5.7003

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6172 16.91    6.3794 5.8142 5.8054

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6711 18.39    6.5634 5.9332 5.9299

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6773 18.56    6.5845 5.9469 5.9442

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6955 19.05    6.6467 5.9871 5.9863

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7129 19.53 6,432.663317 6.0400 3:54:43 PM 6.0445 6.7061 6.0255 6.0265

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7207 19.75    6.7327 6.0427 6.0445

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7628 20.90    6.6967 6.0849 6.0858

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8334 22.83    6.6363 6.1555 6.1550

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8663 23.73 2.234500 6.3500 2:18:21 PM 6.3500 6.6081 6.1885 6.1873

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8740 23.95 71.515000 6.4500 3:24:36 PM 6.1908 6.6016 6.1962 6.1949

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9028 24.73 310.500000 6.2175 4:09:03 PM 6.2231 6.5769 6.2250 6.2231


