
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 2M 4/25/2012 51 0.14    2.2335 2.0417 2.0417

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 54 0.15    2.2420 2.0452 2.0452

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 149 0.41 1.000000 3.1500 10:40:48 AM 3.1500 2.4688 2.2167 2.2167

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 166 0.45    2.5023 2.2571 2.2571

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 203 0.56    2.5834 2.3509 2.3298

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 226 0.62    2.6387 2.4125 2.3659

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 257 0.70    2.7132 2.4955 2.4145

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 306 0.84    2.8310 2.6268 2.4914

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 308 0.84 2.000000 2.8750 12:35:07 PM 2.8750 2.8358 2.6321 2.4945

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 363 0.99 50.440000 2.7500 12:41:42 PM 2.5658 2.9540 2.7532 2.5694

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 373 1.02    2.9654 2.7562 2.5747

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 387 1.06    2.9813 2.7603 2.5822

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 436 1.19    3.0369 2.7746 2.6082

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 481 1.32    3.0881 2.7878 2.6322

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 513 1.41 3.000000 3.1750 12:37:48 PM 3.1750 3.1244 2.7972 2.6492

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 583 1.60    3.2039 2.8177 2.6865

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 607 1.66 20.000000 3.0000 3:13:59 PM 3.0000 3.2312 2.8248 2.6992

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 693 1.90    3.3288 2.8500 2.7450

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 750 2.05    3.4354 2.9370 2.8429

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 862 2.36    3.6447 3.1080 3.0353

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 933 2.56 13.303000 3.5500 2:16:18 PM 3.5500 3.7775 3.2164 3.1572

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 943 2.58    3.7962 3.2317 3.1744

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 953 2.61    3.8149 3.2469 3.1916

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1086 2.98    4.0635 3.4500 3.4200

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1164 3.19    4.1676 3.6382 3.6101

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1173 3.21 1.000000 4.1250 12:35:47 PM 4.1250 4.1796 3.6599 3.6320

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1233 3.38    4.2598 3.8047 3.7783

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1262 3.46 3.000000 4.4000 3:29:52 PM 3.9986 4.2985 3.8747 3.8489

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1268 3.47    4.3065 3.8891 3.8636

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1360 3.73    4.4293 4.1111 4.0878

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1380 3.78    4.4560 4.1594 4.1365

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1408 3.86    4.4934 4.2269 4.2048

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1423 3.90 14.000000 4.1250 12:33:57 PM 4.1250 4.5135 4.2631 4.2413

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1459 4.00 65.000000 4.5000 3:11:54 PM 4.3730 4.5615 4.3500 4.3291

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1486 4.07    4.5656 4.3395 4.3223

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1514 4.15    4.5697 4.3287 4.3153

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1644 4.50 422.231000 4.1000 3:29:21 PM 4.1162 4.5891 4.2783 4.2826

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1664 4.56 70.000000 4.3000 11:51:47 AM 4.2643 4.5921 4.2705 4.2776

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1717 4.70    4.6000 4.2500 4.2643

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1852 5.07 50.000000 4.3000 10:19:21 AM 4.3000 4.6324 4.2991 4.2988

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1876 5.14    4.6382 4.3078 4.3049

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1993 5.46    4.6663 4.3504 4.3348

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1997 5.47    4.6672 4.3518 4.3358

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2063 5.65    4.6831 4.3758 4.3527
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2158 5.91 8.700000 4.6750 10:52:17 AM 4.6750 4.7059 4.4104 4.3769

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2357 6.46 1,100.000000 4.5750 2:43:19 PM 4.5980 4.7537 4.4827 4.4277

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2451 6.72    4.7762 4.5169 4.4518

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2542 6.96    4.7981 4.5500 4.4750

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2906 7.96    4.9607 4.7397 4.6890

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3089 8.46 4.360000 5.0500 2:42:55 PM 5.0500 5.0424 4.8351 4.7965

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3117 8.54 100.000000 4.9500 10:02:45 AM 4.9500 5.0549 4.8496 4.8130

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3208 8.79 404.380000 5.1250 11:45:24 AM 5.0513 5.0956 4.8971 4.8665

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3285 9.00 50.500000 5.0100 2:57:48 PM 5.0109 5.1300 4.9372 4.9117

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3341 9.15    5.1550 4.9664 4.9447

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3516 9.63 2.500000 5.1000 3:06:14 PM 5.1499 5.2332 5.0576 5.0475

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3551 9.73 0.466000 5.0750 2:41:00 PM 5.0750 5.2488 5.0758 5.0681

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3607 9.88 600.000000 5.1000 3:11:49 PM 5.1008 5.2738 5.1050 5.1010

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3661 10.03    5.2842 5.1147 5.1108

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3878 10.62    5.3256 5.1539 5.1501

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 4004 10.97    5.3496 5.1767 5.1730

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4102 11.24    5.3683 5.1944 5.1907

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4249 11.64    5.3964 5.2209 5.2174

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4473 12.25    5.4391 5.2613 5.2580

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4536 12.43    5.4511 5.2727 5.2694

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4634 12.70    5.4698 5.2904 5.2872

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4788 13.12    5.4992 5.3182 5.3151

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4977 13.64    5.5353 5.3523 5.3493

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5017 13.75    5.5429 5.3595 5.3566

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5068 13.88    5.5527 5.3687 5.3658

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5342 14.64 744.770000 5.4000 3:40:31 PM 5.3868 5.6050 5.4182 5.4155

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5390 14.77    5.6141 5.4269 5.4242

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5474 15.00 2,660.200000 5.3260 2:49:11 PM 5.3749 5.6302 5.4420 5.4394

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5663 15.52    5.6662 5.4761 5.4737

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6118 16.76    5.7531 5.5583 5.5562

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6657 18.24    5.8559 5.6556 5.6539

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6719 18.41    5.8678 5.6668 5.6651

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6901 18.91    5.9025 5.6996 5.6981

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7075 19.38 4,245.930000 5.7500 3:57:09 PM 5.7386 5.9357 5.7310 5.7296

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7153 19.60    5.9506 5.7451 5.7438

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7273 19.93 650.000000 5.7000 9:51:25 AM 5.7000 5.9735 5.7668 5.7655

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7301 20.00 9,179.008000 5.8000 3:55:33 PM 5.7904 5.9788 5.7718 5.7706

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7574 20.75    6.0184 5.8172 5.8239

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8280 22.68    6.1206 5.9346 5.9619

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8609 23.59    6.1683 5.9893 6.0262

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8686 23.80 536.655000 5.9250 3:56:10 PM 5.9330 6.1794 6.0021 6.0412

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8974 24.59 19.800000 6.0000 3:00:16 PM 6.0149 6.2212 6.0500 6.0975


