
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 05-65 PIBD0512B658 5.7500 <1M 2/21/2012 21 0.06 2.500000 3.2500 2:54:13 PM 3.2500 3.0025 2.8929 2.8929

FXTN 10-29 PIBD1012D291 13.0000 3M 4/25/2012 85 0.23    2.1568 1.9625 1.6531

FXTN 07-39 PIBD0712D395 11.5000 3M 4/28/2012 88 0.24    2.1623 1.9679 1.6395

RTB 05-06 PIID0512H067 7.1250 6M 8/1/2012 183 0.50    2.4396 2.2396 1.9730

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 200 0.55    2.4576 2.2561 2.0130

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 237 0.65 7.000000 2.3000 12:02:36 PM 2.9778 2.4472 2.2417 2.0610

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 260 0.71    2.4408 2.2327 2.0909

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 291 0.80    2.4321 2.2206 2.1312

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 340 0.93    2.4184 2.2016 2.1948

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 342 0.94    2.4179 2.2008 2.1974

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 397 1.09    2.5150 2.2450 2.2450

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 407 1.12    2.5334 2.2535 2.2535

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 421 1.15    2.5592 2.2653 2.2653

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 470 1.29    2.6495 2.3069 2.3069

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 515 1.41    2.7324 2.3451 2.3451

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 547 1.50    2.7914 2.3723 2.3723

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 617 1.69    2.9204 2.4317 2.4317

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 641 1.76    2.9646 2.4520 2.4520

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 727 1.99    3.1231 2.5250 2.5250

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 784 2.15    3.2814 2.7388 2.7388

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 896 2.45    3.5925 3.1588 3.1588

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 967 2.65 0.300000 3.9500 3:41:23 PM 3.9500 3.7896 3.4250 3.4250

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 977 2.68    3.8174 3.4625 3.4625

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 987 2.70    3.8452 3.5000 3.5000

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1120 3.07    4.0517 3.6999 3.7001

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1198 3.28    4.1728 3.8171 3.8175

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1207 3.31    4.1868 3.8306 3.8310

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1267 3.47    4.2800 3.9208 3.9213

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1296 3.55 594.364000 4.5500 2:03:57 PM 4.2066 4.3250 3.9643 3.9650

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1302 3.57    4.3343 3.9733 3.9740

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1394 3.82    4.4772 4.1116 4.1124

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1414 3.87    4.5082 4.1417 4.1425

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1442 3.95    4.5517 4.1837 4.1846

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1457 3.99 5.250000 4.2700 3:14:23 PM 4.2809 4.5750 4.2063 4.2072

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1493 4.09 172.084000 4.5500 3:22:22 PM 4.3176 4.6280 4.2135 4.2144

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1520 4.16    4.6677 4.2188 4.2198

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1548 4.24    4.7089 4.2244 4.2254

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1678 4.60 1,350.000000 4.2850 11:17:18 AM 4.2645 4.9003 4.2504 4.2513

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1698 4.65 11.750000 4.5500 3:01:53 PM 4.3523 4.9297 4.2544 4.2553

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1751 4.80 9.300000 4.3500 11:04:52 AM 4.3500 5.0077 4.2649 4.2658

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1886 5.17    5.0183 4.3477 4.3421

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1910 5.23    5.0202 4.3624 4.3557

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2027 5.55 9.000000 4.6000 2:02:34 PM 4.6221 5.0294 4.4342 4.4218

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2031 5.56    5.0297 4.4366 4.4241
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FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2097 5.75    5.0349 4.4771 4.4614

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2192 6.01 650.000000 4.5500 3:47:54 PM 4.5615 5.0424 4.5353 4.5151

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2391 6.55 830.000000 4.6750 2:35:13 PM 4.6808 5.0580 4.6574 4.6276

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2485 6.81    5.0654 4.7150 4.6808

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2576 7.06    5.0910 4.7500 4.7185

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2940 8.05    5.1937 4.8901 4.8694

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3123 8.56    5.2453 4.9605 4.9452

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3151 8.63 300.000000 5.0800 3:12:52 PM 5.0800 5.2532 4.9713 4.9568

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3242 8.88 3.050000 5.1250 2:46:58 PM 5.1422 5.2788 5.0063 4.9945

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3319 9.09    5.3006 5.0360 5.0264

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3375 9.25 3,350.000000 5.1000 3:04:10 PM 5.1002 5.3163 5.0575 5.0497

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3550 9.73 202.470000 5.2750 3:23:23 PM 5.1573 5.3657 5.1249 5.1222

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3585 9.82 36.470000 5.1515 3:11:36 PM 5.1787 5.3756 5.1383 5.1367

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3641 9.98 10.000000 5.1450 10:53:27 AM 5.1450 5.3913 5.1599 5.1599

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3695 10.12    5.4100 5.1726 5.1727

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3912 10.72    5.4850 5.2239 5.2242

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4038 11.06    5.5286 5.2536 5.2540

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4136 11.33 0.285000 5.3000 2:44:22 PM 5.3000 5.5625 5.2767 5.2773

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4283 11.73    5.6133 5.3114 5.3121

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4507 12.35    5.6907 5.3643 5.3653

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4570 12.52    5.7125 5.3792 5.3802

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4668 12.79    5.7464 5.4023 5.4034

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4822 13.21    5.7997 5.4387 5.4400

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5011 13.73    5.8650 5.4833 5.4848

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5051 13.84    5.8788 5.4927 5.4943

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5102 13.98    5.8965 5.5048 5.5064

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5376 14.73 699.370000 5.7250 4:01:52 PM 5.6727 5.9912 5.5695 5.5713

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5424 14.86    6.0078 5.5808 5.5827

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5697 15.61    6.1022 5.6452 5.6475

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6152 16.85    6.2595 5.7526 5.7554

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6691 18.33    6.4458 5.8799 5.8832

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6753 18.50    6.4673 5.8945 5.8979

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6935 19.00    6.5302 5.9375 5.9410

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7109 19.48 815.848000 6.0000 3:59:34 PM 6.0008 6.5903 5.9785 5.9823

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7187 19.69    6.6173 5.9969 6.0008

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7608 20.84    6.5841 6.0422 6.0444

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8314 22.78    6.5283 6.1182 6.1176

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8643 23.68    6.5023 6.1536 6.1517

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8720 23.89 205.500000 6.2000 3:33:47 PM 6.1757 6.4962 6.1619 6.1597

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9008 24.68 165.170000 6.1750 4:08:31 PM 6.1896 6.4735 6.1928 6.1896


