
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 35 0.10    2.5481 2.4000 2.4000

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 38 0.10    2.5508 2.4013 2.4000

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 133 0.36    2.6055 2.4250 2.4000

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 150 0.41    2.6078 2.4250 2.4000

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 187 0.51 0.300000 4.2500 11:10:23 AM 4.2500 2.6281 2.4412 2.4046

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 210 0.58    2.7009 2.5158 2.4256

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 241 0.66    2.7990 2.6163 2.4538

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 290 0.79    2.9540 2.7751 2.4986

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 292 0.80    2.9603 2.7816 2.5004

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 347 0.95 100.000000 3.3000 10:59:34 AM 3.3000 3.1343 2.9599 2.5506

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 357 0.98    3.1659 2.9923 2.5597

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 371 1.02    3.1956 3.0150 2.5820

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 420 1.15    3.2484 3.0150 2.6934

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 465 1.27    3.2968 3.0150 2.7957

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 497 1.36    3.3312 3.0150 2.8684

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 567 1.55    3.4066 3.0150 3.0275

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 591 1.62    3.4324 3.0150 3.0821

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 677 1.85 162.011647 2.9500 4:08:18 PM 3.2775 3.5250 3.0150 3.2775

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 734 2.01    3.6084 3.1107 3.3337

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 846 2.32    3.7723 3.2988 3.4442

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 917 2.51    3.8761 3.4181 3.5142

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 927 2.54    3.8908 3.4348 3.5240

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 937 2.57    3.9054 3.4516 3.5339

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1070 2.93 2.850000 3.8750 10:04:57 AM 3.8750 4.1000 3.6750 3.6650

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1148 3.15 150.000000 4.0000 12:38:10 PM 4.0000 4.2255 3.8026 3.8140

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1157 3.17    4.2399 3.8173 3.8312

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1217 3.33 8.500000 3.9500 9:02:36 AM 3.9500 4.3365 3.9154 3.9457

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1246 3.41 0.400000 4.0000 11:01:50 AM 4.3742 4.3831 3.9628 4.0011

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1252 3.43    4.3928 3.9726 4.0126

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1344 3.68    4.5408 4.1231 4.1883

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1364 3.74    4.5729 4.1558 4.2265

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1392 3.81    4.6180 4.2016 4.2800

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1407 3.85 90.000000 4.2500 3:49:03 PM 4.2750 4.6421 4.2261 4.3086

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1443 3.95 31.086000 5.0000 3:31:11 PM 4.6737 4.7000 4.2850 4.3774

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1470 4.03    4.7129 4.2901 4.3728

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1498 4.10    4.7262 4.2954 4.3681

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1628 4.46 415.000000 4.3500 3:48:00 PM 4.4143 4.7883 4.3201 4.3463

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1648 4.52 110.200000 4.3000 10:47:49 AM 4.3340 4.7978 4.3239 4.3429

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1701 4.66    4.8231 4.3340 4.3340

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1836 5.03 200.000000 4.3000 4:10:19 PM 4.3125 4.8586 4.4143 4.4021

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1860 5.10    4.8649 4.4286 4.4142

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1977 5.42    4.8956 4.4983 4.4732

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1981 5.43    4.8967 4.5006 4.4752

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2047 5.61 2.012000 4.7000 2:00:25 PM 4.7000 4.9141 4.5399 4.5085
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2142 5.87    4.9390 4.5965 4.5564

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2341 6.41 386.966000 4.8500 11:52:29 AM 4.8422 4.9914 4.7149 4.6567

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2435 6.67    5.0161 4.7708 4.7041

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2526 6.92 100.000000 4.7500 11:35:48 AM 4.7500 5.0400 4.8250 4.7500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2890 7.92 120.500000 5.0000 10:39:33 AM 5.2738 5.2847 4.9894 4.9476

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3073 8.42 150.000000 5.2750 9:18:38 AM 5.2750 5.4077 5.0721 5.0469

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3101 8.50    5.4266 5.0848 5.0621

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3192 8.75 6.900000 5.4750 3:40:02 PM 5.4603 5.4878 5.1259 5.1115

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3269 8.96    5.5395 5.1607 5.1533

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3325 9.11 8.500000 5.1000 9:03:19 AM 5.1000 5.5772 5.1860 5.1837

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3500 9.59 120.000000 5.4150 11:35:07 AM 5.4041 5.6948 5.2650 5.2787

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3535 9.68 865.000000 5.5500 4:12:03 PM 5.3521 5.7184 5.2808 5.2977

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3591 9.84 1,781.700000 5.4000 4:03:59 PM 5.3568 5.7560 5.3061 5.3281

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3645 9.99    5.7923 5.3305 5.3574

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3862 10.58    5.8151 5.3654 5.3947

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3988 10.93    5.8284 5.3856 5.4163

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4086 11.19    5.8387 5.4014 5.4332

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4233 11.60    5.8541 5.4250 5.4584

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4457 12.21    5.8777 5.4609 5.4969

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4520 12.38    5.8843 5.4710 5.5077

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4618 12.65    5.8946 5.4868 5.5246

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4772 13.07    5.9108 5.5115 5.5510

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4961 13.59    5.9307 5.5419 5.5835

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5001 13.70    5.9349 5.5483 5.5904

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5052 13.84    5.9402 5.5565 5.5992

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5326 14.59 65.717000 5.5252 3:52:48 PM 5.6060 5.9690 5.6005 5.6462

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5374 14.72    5.9741 5.6082 5.6545

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5458 14.95 91.262000 5.3760 3:39:37 PM 5.4032 5.9829 5.6217 5.6689

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5647 15.47    6.0028 5.6520 5.7014

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6102 16.72    6.0506 5.7251 5.7796

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6641 18.19 57.000000 6.1500 2:28:19 PM 6.1500 6.1073 5.8116 5.8722

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6703 18.36    6.1138 5.8216 5.8829

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6885 18.86    6.1329 5.8508 5.9141

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7059 19.34 5,672.962030 6.0500 4:07:44 PM 6.0038 6.1512 5.8787 5.9440

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7137 19.55    6.1594 5.8913 5.9574

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7257 19.88 54.700000 5.8500 3:44:37 PM 5.9496 6.1721 5.9105 5.9781

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7285 19.96 1,786.012646 5.9700 4:09:56 PM 5.9175 6.1750 5.9150 5.9829

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7558 20.71    6.2469 6.0023 6.0260

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8264 22.64    6.4327 6.2281 6.1375

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8593 23.54 1.363000 6.5000 11:00:20 AM 6.5000 6.5193 6.3333 6.1895

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8670 23.75 242.000000 6.2000 3:50:04 PM 6.1568 6.5396 6.3579 6.2017

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8958 24.54 107.000000 6.2500 3:43:18 PM 6.2472 6.6154 6.4500 6.2472


