
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 36 0.10    2.5288 2.3500 2.3750

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 39 0.11 206.500000 2.5000 3:13:22 PM 2.5000 2.5230 2.3429 2.3702

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 134 0.37 4.489183 3.2500 2:26:38 PM 3.1243 2.4713 2.2729 2.2854

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 151 0.41    2.5032 2.3083 2.2905

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 188 0.52 4.000000 4.2500 12:04:02 PM 4.2500 2.5776 2.3899 2.3179

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 211 0.58    2.6444 2.4583 2.4000

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 242 0.66    2.7343 2.5506 2.5107

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 291 0.80    2.8766 2.6964 2.6857

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 293 0.80 4.000000 3.6250 3:16:51 PM 3.4373 2.8824 2.7024 2.6929

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 348 0.95 70.000000 2.9000 4:09:33 PM 2.9000 3.0421 2.8661 2.8893

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 358 0.98    3.0593 2.8755 2.8995

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 372 1.02    3.0764 2.8766 2.8984

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 421 1.15    3.1362 2.8804 2.8946

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 466 1.28    3.1912 2.8838 2.8912

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 498 1.36    3.2302 2.8862 2.8888

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 568 1.56    3.3157 2.8916 2.8834

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 592 1.62    3.3450 2.8934 2.8816

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 678 1.86    3.4500 2.9000 2.8750

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 735 2.01    3.5390 3.0088 2.9765

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 847 2.32    3.7138 3.2225 3.1760

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 918 2.52 10.000000 3.9000 2:49:28 PM 3.9000 3.8246 3.3580 3.3025

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 928 2.54    3.8402 3.3771 3.3203

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 938 2.57    3.8559 3.3962 3.3381

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1071 2.93    4.0635 3.6500 3.5750

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1149 3.15 200.000000 3.9350 4:10:12 PM 3.9425 4.1962 3.7786 3.7006

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1158 3.17    4.2115 3.7934 3.7150

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1218 3.34    4.3136 3.8924 3.8116

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1247 3.42 222.070000 4.1250 4:11:49 PM 4.1173 4.3629 3.9402 3.8583

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1253 3.43    4.3731 3.9501 3.8680

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1345 3.68    4.5296 4.1018 4.0160

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1365 3.74 0.200000 4.9500 9:48:04 AM 4.9500 4.5637 4.1348 4.0482

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1393 3.82    4.6113 4.1809 4.0933

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1408 3.86 231.000000 3.9850 4:11:20 PM 4.1100 4.6368 4.2057 4.1175

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1444 3.96 175.330000 4.5000 2:55:26 PM 4.2607 4.6981 4.2650 4.1754

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1471 4.03    4.7261 4.2765 4.1884

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1499 4.11    4.7551 4.2885 4.2020

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1629 4.46 200.000000 4.2250 11:13:58 AM 4.2375 4.8898 4.3439 4.2647

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1649 4.52 10.200000 4.5500 2:53:19 PM 4.5500 4.9105 4.3524 4.2744

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1702 4.66    4.9654 4.3750 4.3000

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1837 5.03 100.000000 4.2750 4:08:53 PM 4.2875 4.9764 4.4486 4.3736

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1861 5.10    4.9784 4.4617 4.3867

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1978 5.42 205.000000 4.5200 11:08:51 AM 4.5005 4.9879 4.5255 4.4505

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1982 5.43 310.000000 4.5200 11:04:00 AM 4.5006 4.9882 4.5277 4.4527

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2048 5.61    4.9936 4.5637 4.4887
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2143 5.87    5.0014 4.6155 4.5405

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2342 6.42 700.000000 4.8000 11:45:16 AM 4.7993 5.0176 4.7241 4.6491

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2436 6.67    5.0253 4.7754 4.7004

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2527 6.92    5.0327 4.8250 4.7500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2891 7.92    5.2942 4.9852 4.9384

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3074 8.42 0.010000 5.3500 2:39:29 PM 5.3500 5.4256 5.0657 5.0332

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3102 8.50    5.4457 5.0781 5.0477

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3193 8.75    5.5111 5.1181 5.0948

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3270 8.96 1,092.570000 5.2500 2:36:12 PM 5.1752 5.5664 5.1520 5.1346

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3326 9.11    5.6067 5.1766 5.1636

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3501 9.59 250.200000 5.3000 4:11:56 PM 5.3002 5.7324 5.2536 5.2542

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3536 9.69 161.350000 5.3250 4:10:59 PM 5.3162 5.7575 5.2690 5.2723

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3592 9.84 1,489.700000 5.3350 4:05:52 PM 5.3356 5.7977 5.2937 5.3013

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3646 9.99    5.8365 5.3175 5.3293

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3863 10.58    5.8521 5.3467 5.3592

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3989 10.93    5.8612 5.3636 5.3765

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4087 11.20    5.8682 5.3768 5.3900

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4234 11.60    5.8788 5.3966 5.4103

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4458 12.21    5.8949 5.4268 5.4411

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4521 12.39    5.8994 5.4353 5.4498

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4619 12.65    5.9064 5.4485 5.4633

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4773 13.08    5.9175 5.4692 5.4845

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4962 13.59    5.9311 5.4947 5.5105

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5002 13.70    5.9340 5.5001 5.5161

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5053 13.84    5.9376 5.5069 5.5231

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5327 14.59 45.500000 5.5250 3:43:38 PM 5.5055 5.9573 5.5438 5.5608

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5375 14.73    5.9608 5.5503 5.5674

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5459 14.96 131.600000 5.2000 4:06:34 PM 5.4050 5.9668 5.5616 5.5790

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5648 15.47    5.9804 5.5871 5.6050

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6103 16.72    6.0131 5.6483 5.6677

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6642 18.20    6.0518 5.7209 5.7419

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6704 18.37    6.0563 5.7293 5.7505

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6886 18.87    6.0693 5.7538 5.7756

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7060 19.34 1,267.495000 5.9500 3:43:58 PM 5.8251 6.0818 5.7772 5.7995

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7138 19.56    6.0874 5.7877 5.8103

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7258 19.88    6.0961 5.8039 5.8268

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7286 19.96 3,350.477400 5.7770 3:47:18 PM 5.8327 6.0981 5.8076 5.8307

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7559 20.71    6.1762 5.9206 5.9317

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8265 22.64    6.3783 6.2128 6.1931

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8594 23.55 146.128000 6.4000 3:05:26 PM 6.4000 6.4725 6.3489 6.3149

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8671 23.76 1,234.200000 6.0250 11:03:59 AM 6.0301 6.4945 6.3808 6.3434

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8959 24.55    6.5769 6.5000 6.4500


