
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 37 0.10    2.3946 2.1215 2.1215

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 40 0.11    2.3925 2.1235 2.1235

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 135 0.37    2.4267 2.2421 2.2317

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 152 0.42    2.4637 2.2795 2.2640

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 189 0.52 3.700000 4.5000 2:34:53 PM 4.4458 2.5483 2.3649 2.3339

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 212 0.58    2.6163 2.4333 2.3749

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 243 0.67    2.7081 2.5256 2.4302

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 292 0.80    2.8532 2.6714 2.5175

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 294 0.81    2.8591 2.6774 2.5211

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 349 0.96 50.000000 2.6250 12:49:09 PM 2.6250 3.0219 2.8411 2.6191

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 359 0.98    3.0404 2.8521 2.6290

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 373 1.02    3.0598 2.8564 2.6382

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 422 1.16    3.1275 2.8714 2.6701

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 467 1.28    3.1897 2.8852 2.6995

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 499 1.37    3.2339 2.8950 2.7204

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 569 1.56    3.3307 2.9164 2.7660

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 593 1.62    3.3638 2.9237 2.7817

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 679 1.86 272.988353 2.8750 3:02:28 PM 2.8378 3.4827 2.9500 2.8378

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 736 2.02    3.5658 3.0465 2.9484

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 848 2.32    3.7291 3.2360 3.1656

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 919 2.52    3.8327 3.3561 3.3033

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 929 2.55    3.8472 3.3730 3.3227

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 939 2.57    3.8618 3.3899 3.3421

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1072 2.94    4.0558 3.6150 3.6000

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1150 3.15    4.1905 3.7355 3.7236

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1159 3.18    4.2060 3.7494 3.7379

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1219 3.34    4.3097 3.8421 3.8330

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1248 3.42    4.3597 3.8869 3.8789

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1254 3.44    4.3701 3.8961 3.8885

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1346 3.69    4.5290 4.0383 4.0343

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1366 3.74    4.5636 4.0691 4.0660

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1394 3.82    4.6119 4.1124 4.1103

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1409 3.86 50.000000 4.1750 11:11:59 AM 4.1750 4.6378 4.1356 4.1341

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1445 3.96 1.000000 5.0000 11:05:23 AM 5.0000 4.7000 4.1912 4.1912

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1472 4.03    4.7163 4.1933 4.1964

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1500 4.11 75.000000 4.2000 10:40:50 AM 4.2000 4.7332 4.1956 4.2018

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1630 4.47 66.935910 4.2800 11:48:29 AM 4.1447 4.8117 4.2060 4.2267

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1650 4.52 76.120000 4.6000 2:19:47 PM 4.2408 4.8238 4.2076 4.2306

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1703 4.67    4.8558 4.2118 4.2408

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1838 5.04    4.9020 4.3244 4.3037

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1862 5.10    4.9103 4.3445 4.3148

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1979 5.42 250.000000 4.6000 10:30:47 AM 4.6000 4.9503 4.4421 4.3693

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1983 5.43    4.9517 4.4454 4.3712

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2049 5.61 137.846000 4.6050 11:30:14 AM 4.6195 4.9743 4.5004 4.4019
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2144 5.87 100.000000 4.7000 9:50:48 AM 4.7000 5.0069 4.5797 4.4462

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2343 6.42 1,100.000000 4.7500 10:50:38 AM 4.7500 5.0751 4.7457 4.5388

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2437 6.68    5.1073 4.8241 4.5826

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2528 6.93 50.000000 4.6250 3:33:42 PM 4.6250 5.1385 4.9000 4.6250

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2892 7.92    5.3518 5.0038 4.8177

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3075 8.42    5.4590 5.0560 4.9145

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3103 8.50    5.4754 5.0640 4.9293

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3194 8.75    5.5288 5.0899 4.9775

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3271 8.96 1,064.700000 5.1000 11:34:31 AM 5.1205 5.5739 5.1119 5.0183

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3327 9.12 150.000000 5.1750 11:01:38 AM 5.1750 5.6067 5.1278 5.0479

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3502 9.59    5.7093 5.1778 5.1405

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3537 9.69 1,600.000000 5.2000 11:59:15 AM 5.2173 5.7298 5.1877 5.1591

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3593 9.84 120.000000 5.2400 4:08:11 PM 5.2166 5.7626 5.2037 5.1887

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3647 9.99    5.7942 5.2191 5.2173

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3864 10.59    5.8098 5.2510 5.2490

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3990 10.93    5.8189 5.2696 5.2675

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4088 11.20    5.8259 5.2840 5.2818

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4235 11.60    5.8365 5.3057 5.3033

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4459 12.22    5.8526 5.3386 5.3361

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4522 12.39    5.8571 5.3479 5.3453

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4620 12.66    5.8641 5.3623 5.3596

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4774 13.08    5.8752 5.3850 5.3822

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4963 13.60    5.8888 5.4128 5.4098

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5003 13.71    5.8917 5.4187 5.4157

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5054 13.85    5.8953 5.4262 5.4231

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5328 14.60 30.750000 5.4850 3:14:49 PM 5.4874 5.9150 5.4665 5.4632

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5376 14.73    5.9185 5.4736 5.4703

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5460 14.96 327.524000 5.3200 3:19:34 PM 5.3636 5.9245 5.4860 5.4825

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5649 15.48    5.9381 5.5138 5.5102

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6104 16.72    5.9708 5.5808 5.5768

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6643 18.20    6.0095 5.6601 5.6556

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6705 18.37    6.0140 5.6692 5.6647

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6887 18.87    6.0270 5.6960 5.6913

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7061 19.35 2,734.584539 5.7600 3:16:13 PM 5.7512 6.0395 5.7217 5.7168

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7139 19.56    6.0451 5.7331 5.7282

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7259 19.89 3.881000 5.6750 11:17:35 AM 5.7121 6.0538 5.7508 5.7458

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7287 19.96 5,499.252000 5.7600 3:36:59 PM 5.7492 6.0558 5.7549 5.7499

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7560 20.71    6.1571 5.7949 5.7892

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8266 22.65    6.4193 5.8983 5.8908

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8595 23.55    6.5414 5.9465 5.9382

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8672 23.76 850.000000 5.9500 2:36:53 PM 5.9782 6.5700 5.9578 5.9493

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8960 24.55 432.000000 6.0000 12:07:06 PM 5.9908 6.6769 6.0000 5.9908


