
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 4 0.01    4.2850 4.2684 4.2675

SPTB 10-02 SPTB1012A021 14.0000 <1M 1/31/2012 27 0.07    2.6365 2.4926 2.4850

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 48 0.13 428.000000 1.2500 2:05:05 PM 1.2500 1.9453 1.7531 1.7396

FXTN 10-29 PIBD1012D291 13.0000 4M 4/25/2012 112 0.31    1.5927 1.3875 1.3625

FXTN 07-39 PIBD0712D395 11.5000 4M 4/28/2012 115 0.32    1.5980 1.3929 1.3679

RTB 05-06 PIID0512H067 7.1250 7M 8/1/2012 210 0.58    1.7715 1.5672 1.5047

FXTN 07-40 PIBD0712H408 11.3750 8M 8/18/2012 227 0.62    1.8066 1.6013 1.5085

RTB 03-07 PIID0312I070 5.2500 9M 9/24/2012 264 0.72    1.8831 1.6757 1.5167

FXTN 10-30 PIBD1012J302 12.1250 10M 10/17/2012 287 0.79    1.9307 1.7219 1.5219

FXTN 07-41 PIBD0712K413 10.5000 11M 11/17/2012 318 0.87    1.9958 1.7708 1.5546

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 367 1.01    2.1000 1.8309 1.6401

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 369 1.01    2.1043 1.8334 1.6436

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 424 1.16    2.2213 1.9008 1.7395

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 434 1.19    2.2426 1.9131 1.7569

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 448 1.23    2.2723 1.9302 1.7813

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 497 1.36    2.3766 1.9903 1.8668

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 542 1.48    2.4723 2.0455 1.9453

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 574 1.57    2.5404 2.0847 2.0011

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 644 1.76    2.6893 2.1706 2.1231

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 668 1.83    2.7404 2.2000 2.1650

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 754 2.07    2.9153 2.4486 2.4136

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 811 2.22    3.0313 2.6133 2.5783

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 923 2.53    3.2591 2.9370 2.9020

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 994 2.72 9.218000 3.6250 11:53:29 AM 3.6250 3.4035 3.1422 3.1072

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1004 2.75    3.4239 3.1711 3.1361

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1014 2.78    3.4442 3.2000 3.1650

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1147 3.14    3.8420 3.5115 3.4796

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1225 3.36 820.000000 3.9200 2:10:45 PM 3.9175 4.0752 3.6941 3.6641

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1234 3.38    4.1021 3.7152 3.6854

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1294 3.55    4.2816 3.8557 3.8273

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1323 3.62    4.3683 3.9237 3.8959

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1329 3.64    4.3862 3.9377 3.9101

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1421 3.89    4.6613 4.1532 4.1277

FXTN 10-38    * PIBD1015L384 10.1250 4Y 12/15/2015 1441 3.95    4.7212 4.2000 4.1750

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1469 4.02    4.7591 4.2332 4.1999

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1484 4.07 0.181000 4.4000 2:56:52 PM 4.4000 4.7794 4.2510 4.2133

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1520 4.16 0.500000 4.7500 10:12:55 AM 4.7600 4.8282 4.2938 4.2453

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1547 4.24    4.8648 4.3258 4.2694

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1575 4.32    4.9028 4.3591 4.2943

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1705 4.67 1.000000 4.3000 3:34:34 PM 4.3000 5.0789 4.5134 4.4100

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1725 4.73 1.450000 4.4000 3:52:24 PM 4.3603 5.1061 4.5371 4.4278

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1778 4.87    5.1779 4.6000 4.4750

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1913 5.24    5.2032 4.6391 4.5346

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1937 5.31    5.2077 4.6460 4.5452
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RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2054 5.63 400.100000 5.0000 3:08:18 PM 4.7251 5.2296 4.6799 4.5968

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2058 5.64    5.2303 4.6811 4.5986

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2124 5.82 65.000000 4.7600 4:11:13 PM 4.7600 5.2427 4.7002 4.6277

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2219 6.08 1,505.000000 4.7000 3:48:33 PM 4.6995 5.2605 4.7277 4.6697

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2418 6.62 2,000.000000 4.7900 3:05:04 PM 4.7990 5.2978 4.7853 4.7575

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2512 6.88    5.3154 4.8125 4.7990

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2603 7.13    5.3399 4.8549 4.8351

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2967 8.13    5.4379 5.0245 4.9797

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3150 8.63 5.000000 5.2000 3:08:38 PM 5.2000 5.4872 5.1097 5.0524

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3178 8.71    5.4947 5.1228 5.0636

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3269 8.96 250.000000 5.2000 11:59:33 AM 5.2000 5.5192 5.1652 5.0997

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3346 9.17 950.000000 5.1750 2:47:18 PM 5.1842 5.5399 5.2011 5.1303

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3402 9.32 3,000.000000 5.1900 3:21:57 PM 5.1863 5.5550 5.2272 5.1526

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3577 9.80 4,208.788000 5.2250 3:16:49 PM 5.2407 5.6021 5.3087 5.2221

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3612 9.90 997.920000 5.2300 4:08:50 PM 5.2162 5.6115 5.3250 5.2360

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3668 10.05 2,977.600000 5.2500 3:57:53 PM 5.2160 5.6302 5.3396 5.2509

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3722 10.20    5.6482 5.3537 5.2653

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3939 10.79    5.7207 5.4102 5.3231

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4065 11.14    5.7627 5.4430 5.3566

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4163 11.41    5.7954 5.4686 5.3827

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4310 11.81    5.8444 5.5069 5.4218

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4534 12.42    5.9192 5.5653 5.4815

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4597 12.59    5.9402 5.5817 5.4983

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4695 12.86    5.9729 5.6072 5.5243

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4849 13.28    6.0243 5.6473 5.5654

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5038 13.80    6.0874 5.6966 5.6157

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5078 13.91    6.1007 5.7070 5.6263

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5129 14.05    6.1177 5.7203 5.6399

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5403 14.80 101.388000 5.6251 3:48:58 PM 5.7268 6.2092 5.7917 5.7129

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5451 14.93    6.2252 5.8042 5.7256

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5724 15.68    6.3163 5.8753 5.7983

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6179 16.93    6.4681 5.9939 5.9195

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6718 18.41    6.6480 6.1344 6.0630

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6780 18.58    6.6686 6.1505 6.0795

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6962 19.07    6.7294 6.1979 6.1279

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7136 19.55 13,850.150000 6.1350 3:49:02 PM 6.1950 6.7874 6.2433 6.1743

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7214 19.76    6.8135 6.2636 6.1950

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7635 20.92    6.7846 6.3009 6.2319

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8341 22.85    6.7361 6.3635 6.2938

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8670 23.75    6.7135 6.3927 6.3226

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8747 23.96 1,746.380000 6.2750 3:54:46 PM 6.3060 6.7082 6.3995 6.3293

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9035 24.75 153.000000 6.2500 3:02:38 PM 6.3546 6.6885 6.4250 6.3546


