
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 1  22.490000 2.7500 11:49:43 AM 2.7500 4.2500 4.2500 4.2500

FXTN 10-29 PIBD1012D291 13.0000 2M 4/25/2012 65 0.18    1.9688 1.7750 1.7750

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 68 0.19 7.000000 2.6250 11:06:26 AM 2.6250 1.9686 1.7750 1.7750

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 163 0.45    2.4084 2.2268 2.1875

FXTN 07-40 PIBD0712H408 11.3750 6M 8/18/2012 180 0.49 3.150000 3.1250 8:53:37 AM 3.1250 2.5059 2.3265 2.2786

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 217 0.59    2.5489 2.3696 2.3196

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 240 0.66    2.5628 2.3833 2.3333

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 271 0.74    2.5816 2.4018 2.3518

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 320 0.88    2.6114 2.4310 2.3810

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 322 0.88    2.6126 2.4321 2.3821

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 377 1.03 7.500000 2.6250 11:26:39 AM 2.6250 2.6534 2.4542 2.4070

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 387 1.06    2.6624 2.4559 2.4099

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 401 1.10    2.6751 2.4583 2.4138

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 450 1.23    2.7194 2.4666 2.4276

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 495 1.36    2.7601 2.4742 2.4403

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 527 1.44 16.863000 3.5000 11:13:35 AM 3.5000 2.7891 2.4796 2.4493

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 597 1.64    2.8524 2.4914 2.4690

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 621 1.70    2.8741 2.4955 2.4758

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 707 1.94 0.110000 2.6000 3:30:58 PM 2.6000 2.9519 2.5100 2.5000

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 764 2.09    3.1459 2.7027 2.6935

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 876 2.40    3.5269 3.0813 3.0738

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 947 2.59 162.740400 3.3750 2:26:20 PM 3.3828 3.7685 3.3214 3.3149

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 957 2.62    3.8025 3.3552 3.3488

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 967 2.65    3.8365 3.3890 3.3828

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1100 3.01    3.9617 3.5690 3.5574

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1178 3.23    4.0351 3.6745 3.6599

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1187 3.25    4.0436 3.6867 3.6717

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1247 3.42    4.1000 3.7679 3.7505

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1276 3.50 8.500000 4.3999 3:24:38 PM 4.3411 4.1273 3.8071 3.7886

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1282 3.51    4.1330 3.8152 3.7965

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1374 3.76    4.2196 3.9397 3.9173

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1394 3.82    4.2384 3.9668 3.9435

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1422 3.90    4.2647 4.0047 3.9803

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1437 3.94    4.2788 4.0250 4.0000

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1473 4.04 10.248000 4.5000 3:57:24 PM 4.2913 4.3356 4.0328 4.0117

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1500 4.11    4.3782 4.0387 4.0204

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1528 4.19    4.4223 4.0448 4.0295

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1658 4.54 59.000000 4.1000 10:54:36 AM 4.0890 4.6272 4.0731 4.0716

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1678 4.60 2.400000 4.2500 2:51:22 PM 4.2500 4.6588 4.0774 4.0781

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1731 4.74    4.7423 4.0890 4.0953

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1866 5.11    4.7476 4.1562 4.1615

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1890 5.18    4.7485 4.1682 4.1733

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 2007 5.50 466.500000 4.2500 11:29:55 AM 4.2983 4.7531 4.2265 4.2307

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2011 5.51    4.7533 4.2285 4.2326
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FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2077 5.69    4.7559 4.2614 4.2650

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2172 5.95    4.7596 4.3087 4.3116

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2371 6.50 706.750000 4.4750 11:27:13 AM 4.4947 4.7674 4.4078 4.4092

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2465 6.75    4.7711 4.4547 4.4554

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2556 7.00 50.000000 4.5000 10:44:37 AM 4.5000 4.7746 4.5000 4.5000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2920 8.00    4.8762 4.6253 4.6254

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3103 8.50    4.9273 4.6883 4.6884

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3131 8.58    4.9351 4.6979 4.6981

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3222 8.83 35.237000 4.9000 3:49:18 PM 4.8074 4.9605 4.7292 4.7294

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3299 9.04 3,171.500000 4.9000 3:16:07 PM 4.8408 4.9820 4.7557 4.7559

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3355 9.19 1,202.000000 4.8750 3:33:21 PM 4.8441 4.9977 4.7750 4.7752

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3530 9.67 2,232.000000 4.8700 4:02:07 PM 4.8637 5.0465 4.8352 4.8355

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3565 9.77 300.100000 4.8750 3:35:30 PM 4.8766 5.0563 4.8473 4.8476

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3621 9.92 2,870.660028 4.8650 3:38:19 PM 4.8683 5.0719 4.8665 4.8668

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3675 10.07    5.0831 4.8741 4.8744

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3892 10.66    5.1280 4.9047 4.9050

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 4018 11.01    5.1541 4.9224 4.9227

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4116 11.28    5.1744 4.9362 4.9365

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4263 11.68    5.2048 4.9569 4.9572

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4487 12.29    5.2512 4.9884 4.9887

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4550 12.47    5.2642 4.9973 4.9976

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4648 12.73    5.2845 5.0111 5.0113

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4802 13.16    5.3164 5.0327 5.0330

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4991 13.67    5.3555 5.0593 5.0596

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5031 13.78    5.3638 5.0650 5.0652

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5082 13.92    5.3743 5.0722 5.0724

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5356 14.67 455.326000 5.1000 4:09:32 PM 5.1182 5.4311 5.1107 5.1109

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5404 14.81    5.4410 5.1175 5.1177

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5677 15.55    5.4975 5.1559 5.1561

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6132 16.80    5.5917 5.2199 5.2201

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6671 18.28    5.7033 5.2958 5.2960

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6733 18.45    5.7161 5.3045 5.3047

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6915 18.95    5.7538 5.3301 5.3303

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7089 19.42 6,105.453174 5.3700 4:05:18 PM 5.3800 5.7898 5.3546 5.3548

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7167 19.64    5.8059 5.3656 5.3657

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7287 19.96 368.865000 5.4000 3:52:32 PM 5.4263 5.8308 5.3825 5.3826

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7588 20.79    5.8587 5.4128 5.4130

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8294 22.72    5.9241 5.4841 5.4841

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8623 23.62 97.300000 5.7500 3:17:31 PM 5.5636 5.9546 5.5172 5.5173

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8700 23.84 1,807.279600 5.6000 3:57:43 PM 5.5428 5.9618 5.5250 5.5250

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8988 24.62 341.260000 5.5900 10:58:07 AM 5.5540 5.9885 5.5540 5.5540


