
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 27 0.07 5.423000 2.0000 8:51:01 AM 2.0000 2.8524 2.7197 2.7118

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 30 0.08    2.7200 2.5720 2.5632

RTB 05-06 PIID0512H067 7.1250 4M 8/1/2012 125 0.34    2.5496 2.3750 2.3750

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 142 0.39    2.5506 2.3750 2.3750

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 179 0.49 32.267800 2.3500 2:07:49 PM 2.3500 2.5732 2.3871 2.3871

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 202 0.55    2.6673 2.4427 2.4427

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 233 0.64 46.150000 2.3750 8:48:37 AM 2.3750 2.7942 2.5176 2.5176

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 282 0.77    2.9948 2.6361 2.6361

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 284 0.78 201.866000 2.6250 8:47:47 AM 2.6250 3.0030 2.6409 2.6409

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 339 0.93 19.367100 3.0000 2:24:07 PM 2.8145 3.2281 2.7739 2.7739

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 349 0.96    3.2690 2.7981 2.7981

FXTN 10-31 PIBD1013C316 12.7500 1Y 3/27/2013 363 0.99 5.000000 3.6000 10:35:37 AM 3.6000 3.3046 2.8200 2.8200

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 412 1.13 15.191000 2.8750 2:09:18 PM 3.1127 3.3528 2.8546 2.8546

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 457 1.25    3.3970 2.8864 2.8864

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 489 1.34 429.174000 3.5000 2:28:00 PM 2.9548 3.4285 2.9091 2.9091

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 559 1.53    3.4973 2.9586 2.9586

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 583 1.60 19.750000 2.8750 8:49:54 AM 2.8750 3.5209 2.9756 2.9756

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 669 1.83 254.000000 3.0000 11:07:23 AM 3.0924 3.6055 3.0364 3.0364

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 726 1.99    3.6615 3.0767 3.0767

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 838 2.30    3.7641 3.2178 3.1950

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 909 2.49    3.8291 3.3072 3.2699

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 919 2.52 61.000000 3.4000 3:37:32 PM 3.4315 3.8383 3.3198 3.2805

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 929 2.55    3.8474 3.3324 3.2911

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1062 2.91    3.9692 3.5000 3.4315

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1140 3.12 150.000000 3.9000 2:10:04 PM 3.9000 4.1478 3.6934 3.6151

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1149 3.15 10.000000 4.5000 10:36:38 AM 4.5000 4.1684 3.7158 3.6363

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1209 3.31    4.3057 3.8645 3.7775

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1238 3.39 2.435000 4.3000 2:29:43 PM 4.3082 4.3721 3.9365 3.8458

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1244 3.41    4.3859 3.9513 3.8599

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1336 3.66    4.5965 4.1795 4.0764

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1356 3.72    4.6422 4.2291 4.1235

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1384 3.79    4.7063 4.2985 4.1894

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1399 3.83 375.000000 4.2950 2:41:58 PM 4.3075 4.7407 4.3357 4.2247

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1435 3.93 2.016000 4.3600 2:26:47 PM 4.6754 4.8231 4.4250 4.3095

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1462 4.01    4.8249 4.4433 4.3396

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1490 4.08    4.8268 4.4623 4.3709

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1620 4.44 400.000000 4.3450 2:45:08 PM 4.3475 4.8355 4.5505 4.5160

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1640 4.49    4.8368 4.5641 4.5383

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1693 4.64    4.8404 4.6000 4.5975

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1828 5.01    4.8970 4.6004 4.6087

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1852 5.07    4.9071 4.6005 4.6106

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1969 5.39 44.050000 4.5500 3:31:18 PM 4.5579 4.9562 4.6008 4.6203

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1973 5.41    4.9579 4.6008 4.6206

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2039 5.59    4.9856 4.6010 4.6261
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2134 5.85    5.0254 4.6013 4.6339

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2333 6.39 200.000000 4.7300 11:41:10 AM 4.7300 5.1089 4.6019 4.6504

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2427 6.65 100.000000 5.0300 11:18:49 AM 5.0300 5.1484 4.6022 4.6581

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2518 6.90 652.000000 4.5800 3:01:01 PM 4.6098 5.1865 4.6025 4.6657

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2882 7.90    5.4318 4.8356 4.8869

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3065 8.40    5.5550 4.9528 4.9982

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3093 8.47    5.5739 4.9708 5.0152

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3184 8.72    5.6352 5.0291 5.0705

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3261 8.93 0.500000 5.6250 11:05:30 AM 5.6250 5.6871 5.0784 5.1173

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3317 9.09    5.7248 5.1142 5.1513

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3492 9.57    5.8427 5.2263 5.2577

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3527 9.66 100.000000 5.3300 11:18:04 AM 5.3300 5.8663 5.2487 5.2790

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3583 9.82 527.700817 5.3300 3:15:25 PM 5.3489 5.9040 5.2846 5.3130

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3637 9.96    5.9404 5.3192 5.3459

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3854 10.56    5.9498 5.3567 5.3821

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3980 10.90    5.9552 5.3785 5.4031

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4078 11.17    5.9594 5.3955 5.4195

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4225 11.58    5.9658 5.4209 5.4440

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4449 12.19    5.9755 5.4596 5.4814

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4512 12.36    5.9782 5.4705 5.4919

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4610 12.63    5.9824 5.4874 5.5082

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4764 13.05    5.9891 5.5141 5.5339

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4953 13.57    5.9973 5.5468 5.5655

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4993 13.68    5.9990 5.5537 5.5722

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5044 13.82    6.0012 5.5625 5.5807

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5318 14.57 3.100000 5.8500 11:21:10 AM 5.8500 6.0130 5.6099 5.6264

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5366 14.70    6.0151 5.6182 5.6344

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5450 14.93 6.700000 5.3750 3:00:59 PM 5.3630 6.0187 5.6327 5.6484

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5639 15.45    6.0269 5.6654 5.6800

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6094 16.70    6.0466 5.7440 5.7559

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6633 18.17    6.0699 5.8372 5.8458

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6695 18.34    6.0725 5.8480 5.8562

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6877 18.84    6.0804 5.8794 5.8865

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7051 19.32 2,296.513000 5.9950 4:01:16 PM 5.9884 6.0879 5.9095 5.9156

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7129 19.53    6.0913 5.9230 5.9286

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7249 19.86 1.875000 6.0000 11:20:29 AM 5.9414 6.0965 5.9438 5.9486

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7277 19.94 1,061.938285 5.8800 4:05:09 PM 5.8774 6.0977 5.9486 5.9533

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7550 20.68    6.1868 6.0296 6.0096

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8256 22.62    6.4171 6.2391 6.1551

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8585 23.52    6.5244 6.3367 6.2229

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8662 23.73 418.367000 6.1875 3:49:47 PM 6.2037 6.5495 6.3595 6.2388

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8950 24.52 326.100000 6.3000 2:40:56 PM 6.2981 6.6435 6.4450 6.2981


