
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 12 0.03 308.000000 2.7000 3:30:34 PM 2.8867 3.5217 3.4583 3.4333

FXTN 10-29 PIBD1012D291 13.0000 2M 4/25/2012 76 0.21    2.0708 1.8750 1.8375

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 79 0.22    2.0712 1.8750 1.8402

RTB 05-06 PIID0512H067 7.1250 6M 8/1/2012 174 0.48 40.000000 2.7000 10:32:44 AM 2.7000 2.6691 2.4750 2.3073

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 191 0.52    2.7241 2.5305 2.3463

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 228 0.62 0.900000 3.0000 3:56:18 PM 3.0000 2.7437 2.5508 2.3497

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 251 0.69    2.7558 2.5635 2.3518

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 282 0.77    2.7722 2.5805 2.3547

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 331 0.91    2.7981 2.6074 2.3592

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 333 0.91    2.7992 2.6085 2.3594

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 388 1.06 50.000000 3.0000 4:00:13 PM 3.0000 2.8318 2.6338 2.3894

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 398 1.09    2.8385 2.6373 2.4004

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 412 1.13    2.8480 2.6423 2.4157

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 461 1.26    2.8809 2.6595 2.4692

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 506 1.39    2.9112 2.6754 2.5184

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 538 1.47 0.350000 3.0000 3:14:33 PM 3.0000 2.9327 2.6866 2.5533

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 608 1.67    2.9798 2.7113 2.6298

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 632 1.73    2.9960 2.7197 2.6560

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 718 1.97 456.858000 2.7500 10:59:29 AM 2.7500 3.0538 2.7500 2.7500

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 775 2.12    3.2280 2.9363 2.9254

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 887 2.43    3.5701 3.3025 3.2700

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 958 2.62 6.000000 3.6250 10:53:22 AM 3.6250 3.7870 3.5346 3.4885

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 968 2.65    3.8175 3.5673 3.5192

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 978 2.68    3.8481 3.6000 3.5500

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1111 3.04    4.0053 3.7627 3.6646

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1189 3.26    4.0976 3.8581 3.7318

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1198 3.28    4.1082 3.8691 3.7395

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1258 3.45    4.1792 3.9426 3.7912

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1287 3.53 1.500000 4.3000 2:33:31 PM 4.3000 4.2135 3.9780 3.8162

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1293 3.54    4.2206 3.9854 3.8214

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1385 3.79    4.3293 4.0979 3.9006

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1405 3.85    4.3530 4.1224 3.9178

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1433 3.93    4.3861 4.1566 3.9420

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1448 3.97 112.250000 3.8000 4:11:49 PM 3.9503 4.4038 4.1750 3.9549

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1484 4.07 11.300000 4.3150 3:58:07 PM 4.4366 4.4210 4.1842 3.9843

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1511 4.14    4.4339 4.1911 4.0063

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1539 4.22    4.4473 4.1982 4.0292

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1669 4.57 5.000000 4.1950 3:54:46 PM 4.1950 4.5094 4.2314 4.1354

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1689 4.63 3.000000 4.2225 11:47:35 AM 4.2225 4.5189 4.2365 4.1517

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1742 4.77    4.5442 4.2500 4.1950

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1877 5.14    4.6220 4.3052 4.2539

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1901 5.21    4.6359 4.3150 4.2643

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2018 5.53 90.500000 4.4300 11:37:14 AM 4.4300 4.7033 4.3628 4.3153

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2022 5.54    4.7056 4.3644 4.3171
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FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2088 5.72 2.066000 4.6000 11:25:43 AM 4.6000 4.7437 4.3914 4.3458

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2183 5.98 368.230000 4.4500 11:49:57 AM 4.4500 4.7984 4.4302 4.3873

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2382 6.53 1.909000 4.4000 3:53:46 PM 4.4000 4.9131 4.5116 4.4740

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2476 6.78    4.9673 4.5500 4.5150

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2567 7.03    4.9808 4.5796 4.5474

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2931 8.03 50.000000 4.7500 3:40:26 PM 4.7500 5.0347 4.6982 4.6768

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3114 8.53 301.000000 4.9250 3:50:28 PM 4.8087 5.0618 4.7578 4.7419

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3142 8.61 110.000000 4.8200 3:13:35 PM 4.8227 5.0659 4.7669 4.7519

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3233 8.86 115.112876 4.9500 10:42:15 AM 4.9056 5.0794 4.7965 4.7842

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3310 9.07 200.550000 4.8800 4:04:36 PM 4.8877 5.0908 4.8216 4.8116

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3366 9.22 7,400.000000 4.8875 4:02:25 PM 4.8930 5.0991 4.8398 4.8315

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3541 9.70 529.300000 5.0000 3:21:47 PM 4.9448 5.1250 4.8968 4.8938

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3576 9.80 700.000000 4.9300 9:58:04 AM 4.9232 5.1302 4.9082 4.9062

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3632 9.95 2,925.800000 4.9200 4:06:36 PM 4.9235 5.1385 4.9264 4.9261

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3686 10.10    5.1507 4.9361 4.9358

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3903 10.69    5.1997 4.9750 4.9746

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4029 11.04    5.2282 4.9976 4.9972

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4127 11.31    5.2504 5.0151 5.0147

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4274 11.71    5.2836 5.0415 5.0411

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4498 12.32    5.3343 5.0816 5.0812

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4561 12.50    5.3485 5.0929 5.0924

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4659 12.76    5.3707 5.1104 5.1100

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4813 13.19    5.4055 5.1380 5.1376

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5002 13.70    5.4482 5.1719 5.1714

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5042 13.81    5.4572 5.1791 5.1786

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5093 13.95    5.4688 5.1882 5.1877

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5367 14.70 2,043.715000 5.3000 4:02:42 PM 5.3070 5.5307 5.2373 5.2367

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5415 14.84    5.5416 5.2459 5.2453

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5688 15.58    5.6033 5.2948 5.2942

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6143 16.83    5.7062 5.3763 5.3757

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6682 18.31    5.8280 5.4729 5.4721

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6744 18.48    5.8421 5.4840 5.4832

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6926 18.98    5.8832 5.5166 5.5158

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7100 19.45 7,663.148284 5.5725 4:14:46 PM 5.5836 5.9225 5.5478 5.5470

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7178 19.67    5.9402 5.5618 5.5609

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7298 19.99 313.280817 5.5500 3:54:11 PM 5.5535 5.9673 5.5833 5.5824

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7599 20.82    5.9847 5.6134 5.6126

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8305 22.75    6.0254 5.6839 5.6834

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8634 23.65 0.500000 5.8250 10:28:24 AM 5.8250 6.0443 5.7168 5.7163

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8711 23.87 1,245.580000 5.6900 3:57:06 PM 5.7001 6.0488 5.7245 5.7241

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8999 24.65 338.920000 5.7500 3:54:44 PM 5.7529 6.0654 5.7533 5.7529


