
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 34 0.09    2.5588 2.3750 1.8636

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 37 0.10    2.5607 2.3777 1.8921

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 132 0.36 8.800000 3.0000 3:01:32 PM 3.5674 2.5970 2.4250 2.3858

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 149 0.41    2.5984 2.4250 2.3820

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 186 0.51 12.724067 2.6250 11:17:16 AM 2.2733 2.6147 2.4374 2.3826

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 209 0.57    2.6772 2.4942 2.4173

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 240 0.66    2.7614 2.5709 2.4641

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 289 0.79    2.8944 2.6920 2.5382

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 291 0.80    2.8999 2.6970 2.5412

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 346 0.95    3.0492 2.8330 2.6243

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 356 0.98    3.0764 2.8577 2.6394

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 370 1.01    3.1093 2.8839 2.6606

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 419 1.15    3.2067 2.9466 2.7350

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 464 1.27    3.2961 3.0041 2.8033

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 496 1.36    3.3597 3.0450 2.8518

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 566 1.55    3.4987 3.1344 2.9581

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 590 1.62    3.5464 3.1651 2.9945

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 676 1.85    3.7173 3.2750 3.1250

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 733 2.01 78.000000 3.0000 11:16:25 AM 3.0000 3.8085 3.3475 3.2033

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 845 2.32    3.9877 3.4900 3.3572

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 916 2.51    4.1013 3.5803 3.4548

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 926 2.54    4.1173 3.5931 3.4685

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 936 2.56    4.1333 3.6058 3.4823

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1069 2.93 0.865000 4.1250 2:22:17 PM 4.1250 4.3462 3.7750 3.6650

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1147 3.14    4.4736 3.9266 3.8135

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1156 3.17 2.395000 3.7000 10:42:40 AM 3.7000 4.4883 3.9441 3.8306

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1216 3.33    4.5864 4.0607 3.9448

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1245 3.41 1.150000 4.4000 10:42:13 AM 4.4652 4.6338 4.1171 4.0000

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1251 3.43    4.6436 4.1288 4.0114

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1343 3.68    4.7940 4.3076 4.1866

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1363 3.73    4.8267 4.3464 4.2246

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1391 3.81    4.8724 4.4009 4.2779

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1406 3.85    4.8969 4.4300 4.3065

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1442 3.95    4.9558 4.5000 4.3750

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1469 4.02    4.9747 4.5209 4.3855

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1497 4.10    4.9943 4.5426 4.3963

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1627 4.46 90.000000 4.1500 3:34:16 PM 4.1500 5.0854 4.6434 4.4467

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1647 4.51 1.000000 4.5000 11:00:37 AM 4.5000 5.0994 4.6589 4.4545

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1700 4.66    5.1365 4.7000 4.4750

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1835 5.03    5.1513 4.7082 4.5040

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1859 5.09    5.1540 4.7096 4.5091

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1976 5.41    5.1668 4.7167 4.5342

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1980 5.42    5.1672 4.7170 4.5351

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2046 5.61 1.000000 4.7000 2:52:31 PM 4.7000 5.1744 4.7210 4.5492
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2141 5.87 200.000000 4.6000 2:32:04 PM 4.6062 5.1849 4.7267 4.5696

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2340 6.41 1,438.000000 4.7850 4:05:28 PM 4.7456 5.2067 4.7388 4.6123

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2434 6.67    5.2170 4.7445 4.6325

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2525 6.92 550.000000 4.6000 11:30:13 AM 4.6520 5.2269 4.7500 4.6520

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2889 7.92    5.5485 4.9867 4.8629

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3072 8.42    5.7101 5.1058 4.9690

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3100 8.49    5.7348 5.1240 4.9852

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3191 8.74 2.000000 5.4000 3:02:45 PM 5.4000 5.8152 5.1832 5.0379

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3268 8.95    5.8832 5.2332 5.0825

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3324 9.11    5.9327 5.2697 5.1150

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3499 9.59 1,345.000000 5.1000 2:29:15 PM 5.1267 6.0873 5.3835 5.2164

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3534 9.68 1,089.105000 5.4150 3:36:34 PM 5.4737 6.1182 5.4063 5.2367

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3590 9.84 881.068320 5.3500 4:04:46 PM 5.3514 6.1677 5.4427 5.2691

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3644 9.98    6.2154 5.4778 5.3004

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3861 10.58    6.2234 5.5101 5.3400

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3987 10.92    6.2281 5.5289 5.3630

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4085 11.19    6.2317 5.5435 5.3808

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4232 11.59    6.2371 5.5654 5.4076

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4456 12.21    6.2454 5.5988 5.4485

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4519 12.38    6.2477 5.6082 5.4600

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4617 12.65    6.2513 5.6228 5.4779

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4771 13.07    6.2570 5.6458 5.5059

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4960 13.59    6.2640 5.6740 5.5404

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5000 13.70    6.2655 5.6799 5.5477

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5051 13.84    6.2673 5.6875 5.5570

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5325 14.59 303.700000 5.8000 3:14:53 PM 5.4542 6.2775 5.7284 5.6070

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5373 14.72    6.2792 5.7355 5.6157

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5457 14.95 13.395000 5.3751 3:04:31 PM 5.3554 6.2823 5.7480 5.6310

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5646 15.47    6.2893 5.7762 5.6655

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6101 16.72    6.3061 5.8440 5.7485

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6640 18.19    6.3260 5.9244 5.8468

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6702 18.36    6.3283 5.9336 5.8581

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6884 18.86    6.3350 5.9607 5.8913

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7058 19.34 5,107.500000 5.9250 3:58:01 PM 5.9790 6.3415 5.9867 5.9230

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7136 19.55    6.3443 5.9983 5.9372

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7256 19.88 17.770000 5.8800 3:41:06 PM 5.8689 6.3488 6.0162 5.9591

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7284 19.96 11,282.264000 5.9000 4:06:15 PM 5.9577 6.3498 6.0204 5.9642

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7557 20.70    6.4440 6.1353 5.9905

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8263 22.64    6.6875 6.4327 6.0583

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8592 23.54 2.700000 6.0000 3:29:43 PM 6.0000 6.8010 6.5713 6.0899

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8669 23.75 1,038.600000 6.0750 3:30:16 PM 6.1068 6.8276 6.6037 6.0973

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8957 24.54 50.000000 6.1250 3:23:52 PM 6.1250 6.9269 6.7250 6.1250

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8788 24.08 1,998.000000 7.0000 3:32:43 PM 6.9636 7.2639 6.9523 6.9467

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9076 24.87 133.470000 6.9350 2:05:19 PM 6.9474 7.2560 6.9690 6.9626


