
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 5 0.01    3.9748 3.9500 3.9500

FXTN 10-29 PIBD1012D291 13.0000 2M 4/25/2012 69 0.19    1.9929 1.7906 1.7812

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 72 0.20    1.9941 1.7920 1.7818

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 167 0.46    2.4270 2.2321 2.2093

FXTN 07-40 PIBD0712H408 11.3750 6M 8/18/2012 184 0.50    2.5210 2.3276 2.3030

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 221 0.61 63.220000 3.0000 11:54:31 AM 2.5701 2.5673 2.3696 2.3446

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 244 0.67    2.5842 2.3833 2.3583

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 275 0.75    2.6070 2.4018 2.3768

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 324 0.89    2.6430 2.4310 2.4060

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 326 0.89 13.000000 2.7450 10:39:28 AM 2.7450 2.6445 2.4321 2.4071

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 381 1.04 10.200000 2.5000 11:53:54 AM 2.5000 2.6944 2.4553 2.4313

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 391 1.07    2.7055 2.4574 2.4339

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 405 1.11    2.7211 2.4604 2.4374

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 454 1.24    2.7756 2.4707 2.4498

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 499 1.37    2.8257 2.4802 2.4613

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 531 1.45    2.8613 2.4870 2.4694

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 601 1.65    2.9391 2.5018 2.4871

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 625 1.71    2.9658 2.5068 2.4932

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 711 1.95 6.000000 2.8500 3:43:51 PM 2.8500 3.0615 2.5250 2.5150

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 768 2.10    3.2298 2.7464 2.7309

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 880 2.41    3.5603 3.1815 3.1553

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 951 2.61 12.635400 3.6000 10:40:05 AM 3.6199 3.7698 3.4573 3.4242

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 961 2.63    3.7993 3.4962 3.4621

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 971 2.66    3.8288 3.5350 3.5000

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1104 3.02    3.9665 3.6807 3.6514

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1182 3.24    4.0473 3.7662 3.7402

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1191 3.26    4.0566 3.7761 3.7504

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1251 3.43    4.1187 3.8418 3.8187

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1280 3.51    4.1487 3.8736 3.8517

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1286 3.52    4.1549 3.8802 3.8586

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1378 3.78    4.2502 3.9810 3.9633

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1398 3.83    4.2709 4.0029 3.9861

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1426 3.91    4.2999 4.0336 4.0179

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1441 3.95    4.3154 4.0500 4.0350

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1477 4.05 19.441000 4.1250 3:40:07 PM 4.2027 4.3305 4.0641 4.0488

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1504 4.12    4.3418 4.0746 4.0591

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1532 4.20    4.3535 4.0856 4.0698

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1662 4.55 0.500000 4.2500 10:30:18 AM 4.2500 4.4079 4.1364 4.1196

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1682 4.61 10.000000 4.2000 3:40:35 PM 4.3671 4.4163 4.1443 4.1272

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1735 4.75    4.4385 4.1650 4.1475

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1870 5.12 39.500000 4.4000 10:02:38 AM 4.4000 4.5509 4.2340 4.2099

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1894 5.19    4.5709 4.2462 4.2210

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2011 5.51 2.000000 4.6000 3:26:45 PM 4.6000 4.6684 4.3060 4.2752

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2015 5.52    4.6717 4.3081 4.2770
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FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2081 5.70    4.7267 4.3418 4.3075

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2176 5.96    4.8059 4.3903 4.3515

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2375 6.51 50.000000 4.4870 4:09:38 PM 4.4870 4.9717 4.4920 4.4435

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2469 6.76    5.0500 4.5400 4.4870

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2560 7.01    5.0544 4.5723 4.5201

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2924 8.01 457.000000 4.7620 11:17:13 AM 4.7620 5.0720 4.7014 4.6526

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3107 8.51 1.000000 4.9000 10:30:07 AM 4.9000 5.0808 4.7663 4.7193

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3135 8.59    5.0821 4.7762 4.7295

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3226 8.84 62.000000 4.8800 3:52:19 PM 4.8961 5.0865 4.8085 4.7626

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3303 9.05 3,102.000000 4.8550 3:52:22 PM 4.8529 5.0902 4.8358 4.7906

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3359 9.20 726.000000 4.8725 4:01:22 PM 4.8720 5.0929 4.8557 4.8110

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3534 9.68 380.504000 4.9050 3:42:50 PM 4.9131 5.1014 4.9177 4.8747

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3569 9.78 198.500000 4.9150 3:59:46 PM 4.9131 5.1031 4.9301 4.8875

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3625 9.93 608.135000 4.9050 3:44:32 PM 4.9028 5.1058 4.9500 4.9079

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3679 10.08    5.1166 4.9573 4.9158

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3896 10.67    5.1601 4.9868 4.9476

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4022 11.02    5.1853 5.0039 4.9661

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4120 11.29    5.2049 5.0172 4.9804

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4267 11.69    5.2344 5.0372 5.0020

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4491 12.30    5.2793 5.0676 5.0349

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4554 12.48    5.2919 5.0762 5.0441

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4652 12.75    5.3115 5.0895 5.0585

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4806 13.17    5.3424 5.1104 5.0811

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4995 13.68    5.3802 5.1361 5.1088

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5035 13.79    5.3883 5.1415 5.1146

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5086 13.93    5.3985 5.1484 5.1221

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5360 14.68 146.100000 5.2000 3:51:09 PM 5.2045 5.4534 5.1856 5.1623

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5408 14.82    5.4630 5.1922 5.1693

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5681 15.56    5.5177 5.2292 5.2094

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6136 16.81    5.6088 5.2910 5.2761

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6675 18.29    5.7168 5.3642 5.3552

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6737 18.46    5.7292 5.3727 5.3643

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6919 18.96    5.7657 5.3974 5.3909

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7093 19.43 5,451.148000 5.4400 3:53:57 PM 5.4456 5.8006 5.4210 5.4165

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7171 19.65    5.8162 5.4316 5.4279

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7291 19.98 54.625600 5.4100 4:05:20 PM 5.4387 5.8402 5.4479 5.4455

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7592 20.80    5.8654 5.4801 5.4752

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8298 22.73    5.9246 5.5557 5.5448

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8627 23.64 66.000000 5.6250 3:45:00 PM 5.6280 5.9521 5.5909 5.5773

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8704 23.85 198.868000 5.6200 3:43:13 PM 5.6001 5.9586 5.5992 5.5848

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8992 24.64 571.000000 5.6100 4:08:15 PM 5.6132 5.9827 5.6300 5.6132


