
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 10-29 PIBD1012D291 13.0000 1M 4/25/2012 43 0.12    2.3422 2.1750 2.1750

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 46 0.13    2.3423 2.1750 2.1750

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 141 0.39    2.4487 2.2750 2.2675

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 158 0.43    2.4850 2.3097 2.2996

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 195 0.53    2.5685 2.3906 2.3760

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 218 0.60    2.6377 2.4625 2.4496

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 249 0.68    2.7309 2.5594 2.5488

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 298 0.82    2.8784 2.7125 2.7055

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 300 0.82    2.8844 2.7187 2.7119

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 355 0.97 100.000000 2.9000 9:14:08 AM 2.9000 3.0498 2.8906 2.8879

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 365 1.00    3.0664 2.8995 2.8962

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 379 1.04    3.0816 2.8984 2.8938

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 428 1.17    3.1348 2.8946 2.8852

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 473 1.30    3.1836 2.8912 2.8773

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 505 1.38 0.100000 3.0500 11:50:25 AM 3.0500 3.2183 2.8888 2.8716

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 575 1.58    3.2942 2.8834 2.8593

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 599 1.64    3.3202 2.8816 2.8551

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 685 1.88    3.4135 2.8750 2.8400

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 742 2.03    3.4832 2.9620 2.9230

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 854 2.34    3.6202 3.1330 3.0862

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 925 2.53 26.100000 3.8689 2:58:42 PM 3.5104 3.7071 3.2414 3.1896

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 935 2.56    3.7193 3.2567 3.2042

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 945 2.59    3.7315 3.2719 3.2188

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1078 2.95    3.8942 3.4750 3.4125

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1156 3.17    4.0461 3.6005 3.5474

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1165 3.19    4.0636 3.6149 3.5629

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1225 3.36    4.1804 3.7115 3.6667

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1254 3.44 10.900000 4.3000 11:54:18 AM 4.3014 4.2369 3.7581 3.7168

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1260 3.45    4.2485 3.7678 3.7272

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1352 3.70    4.4277 3.9158 3.8863

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1372 3.76    4.4666 3.9479 3.9209

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1400 3.84    4.5211 3.9930 3.9693

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1415 3.88 18.000000 4.0000 2:46:19 PM 4.0000 4.5503 4.0171 3.9952

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1451 3.98 8.000000 4.4000 10:36:23 AM 4.4625 4.6204 4.0750 4.0575

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1478 4.05    4.6267 4.0881 4.0680

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1506 4.13    4.6333 4.1016 4.0788

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1636 4.48    4.6637 4.1646 4.1292

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1656 4.54 2.000000 4.4000 3:11:41 PM 4.4000 4.6684 4.1743 4.1370

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1709 4.68    4.6808 4.2000 4.1575

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1844 5.05    4.6833 4.2409 4.2013

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1868 5.12 128.000000 4.7500 11:47:56 AM 4.7500 4.6837 4.2482 4.2091

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1985 5.44 1.500000 4.7000 3:03:48 PM 4.7000 4.6859 4.2836 4.2470

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1989 5.45    4.6860 4.2848 4.2483

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2055 5.63    4.6872 4.3048 4.2697
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2150 5.89    4.6890 4.3336 4.3005

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2349 6.44    4.6927 4.3939 4.3650

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2443 6.69    4.6945 4.4224 4.3955

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2534 6.94    4.6962 4.4500 4.4250

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2898 7.94    4.9513 4.6614 4.6348

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3081 8.44    5.0795 4.7677 4.7403

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3109 8.52    5.0991 4.7840 4.7564

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3200 8.77 0.500000 5.1000 2:33:37 PM 5.1000 5.1629 4.8369 4.8089

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3277 8.98 5.900000 5.1250 3:27:54 PM 5.4127 5.2169 4.8816 4.8533

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3333 9.13    5.2561 4.9141 4.8855

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3508 9.61 0.800000 5.1950 2:38:47 PM 5.1950 5.3788 5.0158 4.9864

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3543 9.71 17.480000 5.0275 11:14:53 AM 5.0275 5.4033 5.0361 5.0066

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3599 9.86 8.000000 5.1250 2:36:47 PM 5.1250 5.4425 5.0686 5.0389

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3653 10.01    5.4804 5.1000 5.0700

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3870 10.60    5.5034 5.1336 5.1057

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3996 10.95    5.5167 5.1531 5.1265

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4094 11.22    5.5271 5.1683 5.1426

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4241 11.62    5.5427 5.1911 5.1668

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4465 12.23    5.5664 5.2258 5.2036

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4528 12.41    5.5731 5.2356 5.2140

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4626 12.67    5.5835 5.2507 5.2301

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4780 13.10    5.5998 5.2746 5.2555

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4969 13.61    5.6199 5.3039 5.2866

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5009 13.72    5.6241 5.3101 5.2932

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5060 13.86    5.6295 5.3180 5.3016

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5334 14.61 19.200000 5.4250 11:12:32 AM 5.3987 5.6585 5.3604 5.3467

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5382 14.75    5.6636 5.3679 5.3546

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5466 14.98 139.500000 5.3650 3:42:07 PM 5.3705 5.6725 5.3809 5.3684

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5655 15.49    5.6926 5.4101 5.3995

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6110 16.74    5.7408 5.4806 5.4744

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6649 18.22    5.7979 5.5641 5.5631

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6711 18.39    5.8045 5.5737 5.5733

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6893 18.88    5.8238 5.6019 5.6033

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7067 19.36 510.700000 5.7000 3:37:32 PM 5.6768 5.8422 5.6289 5.6319

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7145 19.58    5.8505 5.6410 5.6447

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7265 19.90 3,840.250000 5.6250 2:55:39 PM 5.6677 5.8632 5.6596 5.6645

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7293 19.98 1,533.600000 5.6250 3:50:38 PM 5.6699 5.8662 5.6639 5.6691

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7566 20.73    5.9216 5.7187 5.7431

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8272 22.66    6.0649 5.8606 5.9344

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8601 23.56 16.400000 6.3500 2:55:54 PM 6.1828 6.1317 5.9267 6.0236

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8678 23.78 561.160000 5.8900 4:13:15 PM 5.8701 6.1473 5.9421 6.0444

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8966 24.56 16.000000 5.9750 3:04:08 PM 5.9750 6.2058 6.0000 6.1225


