
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 6 0.02    3.9706 3.9451 3.9604

FXTN 05-65 PIBD0512B658 5.7500 <1M 2/21/2012 27 0.07    2.7971 2.6646 2.7439

FXTN 10-29 PIBD1012D291 13.0000 3M 4/25/2012 91 0.25    1.7350 1.5313 1.5687

FXTN 07-39 PIBD0712D395 11.5000 3M 4/28/2012 94 0.26    1.7213 1.5179 1.5500

RTB 05-06 PIID0512H067 7.1250 6M 8/1/2012 189 0.52 0.956500 4.0000 2:29:12 PM 4.0000 2.1513 1.9411 2.1054

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 206 0.56    2.1899 1.9799 2.1401

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 243 0.67    2.2051 1.9979 2.1033

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 266 0.73    2.2146 2.0091 2.0804

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 297 0.81    2.2274 2.0242 2.0496

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 346 0.95    2.2476 2.0481 2.0009

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 348 0.95    2.2484 2.0490 1.9989

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 403 1.10    2.3441 2.1080 2.0510

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 413 1.13    2.3620 2.1189 2.0612

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 427 1.17    2.3870 2.1343 2.0755

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 476 1.30    2.4747 2.1879 2.1255

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 521 1.43    2.5553 2.2371 2.1714

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 553 1.52 0.500000 2.5000 3:21:58 PM 2.5000 2.6125 2.2721 2.2041

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 623 1.71    2.7378 2.3487 2.2755

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 647 1.77    2.7808 2.3750 2.3000

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 733 2.01    3.0437 2.6608 2.5995

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 790 2.16    3.2179 2.8503 2.7980

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 902 2.47    3.5603 3.2225 3.1881

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 973 2.67 1.910000 3.6000 2:47:40 PM 3.6000 3.7773 3.4585 3.4353

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 983 2.69    3.8079 3.4918 3.4702

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 993 2.72    3.8385 3.5250 3.5050

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1126 3.08    4.1667 3.7822 3.7684

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1204 3.30    4.3593 3.9331 3.9229

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1213 3.32    4.3815 3.9505 3.9408

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1273 3.49    4.5296 4.0665 4.0596

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1302 3.57 1.200000 4.5000 11:43:47 AM 4.5000 4.6012 4.1226 4.1171

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1308 3.58    4.6160 4.1342 4.1289

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1400 3.84 90.000000 4.4050 9:03:36 AM 4.4050 4.8431 4.3122 4.3112

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1420 3.89    4.8924 4.3508 4.3508

FXTN 10-39    * PIBD1016A393 9.2500 4Y 1/12/2016 1448 3.97    4.9615 4.4050 4.4062

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1463 4.01 100.000000 4.3750 10:15:40 AM 4.3750 4.9669 4.4084 4.4084

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1499 4.11 20.000000 4.5500 11:36:00 AM 4.5500 4.9796 4.4166 4.4135

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1526 4.18    4.9892 4.4227 4.4173

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1554 4.26    4.9991 4.4290 4.4213

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1684 4.61    5.0453 4.4585 4.4397

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1704 4.67    5.0524 4.4630 4.4425

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1757 4.81    5.0712 4.4750 4.4500

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1892 5.18    5.1187 4.5297 4.5077

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1916 5.25    5.1271 4.5394 4.5179

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2033 5.57    5.1683 4.5869 4.5679
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FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2037 5.58    5.1697 4.5885 4.5696

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2103 5.76    5.1930 4.6152 4.5978

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2198 6.02    5.2264 4.6537 4.6384

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2397 6.57    5.2965 4.7344 4.7234

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2491 6.82    5.3296 4.7725 4.7635

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2582 7.07    5.3332 4.8052 4.7962

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2946 8.07    5.3475 4.9359 4.9268

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3129 8.57    5.3547 5.0017 4.9925

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3157 8.65    5.3558 5.0117 5.0025

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3248 8.90 0.500000 5.2250 3:49:26 PM 5.2250 5.3593 5.0444 5.0352

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3325 9.11 0.897000 5.1750 2:47:22 PM 5.1750 5.3624 5.0721 5.0628

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3381 9.26 100.000000 5.1450 11:36:53 AM 5.1450 5.3646 5.0922 5.0829

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3556 9.74 47.693000 5.2500 3:26:52 PM 5.1692 5.3714 5.1551 5.1457

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3591 9.84 2.920000 5.1600 3:27:30 PM 5.1587 5.3728 5.1676 5.1583

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3647 9.99 518.400000 5.2000 3:07:36 PM 5.1793 5.3750 5.1878 5.1784

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3701 10.14    5.3940 5.2001 5.1908

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3918 10.73    5.4704 5.2495 5.2408

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4044 11.08    5.5147 5.2781 5.2698

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4142 11.35    5.5492 5.3005 5.2924

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4289 11.75    5.6010 5.3339 5.3262

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4513 12.36    5.6798 5.3849 5.3778

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4576 12.54    5.7020 5.3993 5.3923

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4674 12.81    5.7365 5.4216 5.4149

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4828 13.23    5.7907 5.4567 5.4503

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5017 13.75    5.8572 5.4997 5.4939

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5057 13.85    5.8713 5.5088 5.5031

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5108 13.99    5.8892 5.5204 5.5148

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5382 14.75 272.338000 5.7500 3:41:37 PM 5.7084 5.9857 5.5828 5.5779

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5430 14.88    6.0026 5.5937 5.5890

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5703 15.62    6.0986 5.6559 5.6518

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6158 16.87    6.2588 5.7595 5.7566

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6697 18.35    6.4485 5.8822 5.8807

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6759 18.52    6.4703 5.8963 5.8950

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6941 19.02    6.5344 5.9378 5.9369

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7115 19.49 2,957.544000 6.0000 3:53:21 PM 5.9949 6.5956 5.9774 5.9770

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7193 19.71    6.6231 5.9951 5.9949

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7614 20.86    6.5813 6.0425 6.0389

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8320 22.79    6.5112 6.1219 6.1126

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8649 23.70 0.950000 6.3000 2:13:47 PM 6.3000 6.4785 6.1589 6.1469

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8726 23.91 472.420000 6.1750 3:25:07 PM 6.1762 6.4709 6.1676 6.1549

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9014 24.70 21.041000 6.1850 3:50:16 PM 6.2160 6.4423 6.2000 6.1850


