
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 26 0.07    2.8648 2.7227 2.7109

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 29 0.08    2.7286 2.5694 2.5562

RTB 05-06 PIID0512H067 7.1250 4M 8/1/2012 124 0.34    2.5522 2.3708 2.3500

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 141 0.39    2.5510 2.3688 2.3500

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 178 0.49    2.5688 2.3852 2.3679

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 201 0.55    2.6605 2.4781 2.4500

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 232 0.64    2.7841 2.6033 2.5607

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 281 0.77    2.9795 2.8012 2.7357

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 283 0.78    2.9875 2.8092 2.7429

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 338 0.93 78.000000 2.7650 4:08:33 PM 2.7675 3.2068 3.0313 2.9393

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 348 0.95    3.2467 3.0717 2.9750

FXTN 10-31 PIBD1013C316 12.7500 1Y 3/27/2013 362 0.99    3.2810 3.0973 3.0005

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 411 1.13    3.3253 3.0780 3.0039

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 456 1.25    3.3661 3.0603 3.0070

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 488 1.34 105.000000 3.5000 10:27:03 AM 3.5000 3.3950 3.0478 3.0093

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 558 1.53    3.4584 3.0203 3.0142

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 582 1.59 77.000000 3.1500 3:51:46 PM 3.3370 3.4801 3.0108 3.0158

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 668 1.83 490.000000 3.0950 2:24:44 PM 2.9769 3.5580 2.9770 3.0218

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 725 1.99    3.6096 2.9547 3.0258

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 837 2.29    3.7269 3.1614 3.1922

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 908 2.49 3.000000 3.7000 3:02:08 PM 3.7000 3.8013 3.2925 3.2977

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 918 2.52    3.8118 3.3110 3.3125

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 928 2.54    3.8222 3.3294 3.3274

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1061 2.91    3.9615 3.5750 3.5250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1139 3.12    4.1250 3.6969 3.6656

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1148 3.15    4.1439 3.7109 3.6819

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1208 3.31    4.2697 3.8047 3.7901

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1237 3.39 49.820000 4.7500 3:42:10 PM 4.3264 4.3305 3.8500 3.8423

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1243 3.41    4.3430 3.8594 3.8532

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1335 3.66    4.5359 4.0031 4.0191

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1355 3.71    4.5778 4.0344 4.0551

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1383 3.79    4.6365 4.0781 4.1056

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1398 3.83 257.430000 4.2650 2:21:29 PM 4.2453 4.6679 4.1016 4.1326

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1434 3.93 1.000000 4.5000 3:46:39 PM 4.5000 4.7434 4.1578 4.1976

FXTN 10-40    * PIBD1016C407 7.5000 4Y 3/30/2016 1461 4.00    4.8000 4.2000 4.2462

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1489 4.08    4.8042 4.2485 4.2831

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1619 4.44 225.158000 4.4000 3:21:56 PM 4.3960 4.8237 4.4736 4.4540

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1639 4.49    4.8267 4.5082 4.4803

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1692 4.64    4.8346 4.6000 4.5500

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1827 5.01 0.320000 4.8500 12:10:34 PM 4.8500 4.8893 4.5673 4.5528

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1851 5.07    4.8990 4.5615 4.5533

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1968 5.39 100.000000 4.6150 10:06:45 AM 4.6150 4.9464 4.5331 4.5557

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1972 5.40    4.9480 4.5321 4.5558

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2038 5.58 0.265000 5.0000 12:03:11 PM 5.0000 4.9747 4.5161 4.5571
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2133 5.84 106.400000 4.7000 9:19:03 AM 4.7000 5.0132 4.4931 4.5591

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2332 6.39 168.000000 4.7500 3:30:34 PM 4.7336 5.0938 4.4448 4.5632

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2426 6.65    5.1319 4.4221 4.5651

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2517 6.90 104.165772 4.7500 2:53:42 PM 4.5670 5.1688 4.4000 4.5670

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2881 7.89    5.4012 4.6975 4.8076

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3064 8.39 4.000000 5.2500 10:23:58 AM 5.2500 5.5181 4.8471 4.9286

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3092 8.47    5.5359 4.8700 4.9471

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3183 8.72 71.041100 4.9750 3:36:12 PM 5.1504 5.5941 4.9444 5.0073

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3260 8.93    5.6432 5.0073 5.0582

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3316 9.08 450.000000 5.2250 3:54:44 PM 5.2389 5.6790 5.0531 5.0952

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3491 9.56 0.476000 5.1250 10:47:33 AM 5.1250 5.7907 5.1962 5.2109

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3526 9.66 783.418000 5.3000 11:48:57 AM 5.3064 5.8131 5.2248 5.2340

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3582 9.81 164.700000 5.3000 2:33:21 PM 5.3089 5.8488 5.2705 5.2711

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3636 9.96    5.8833 5.3147 5.3068

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3853 10.56    5.8983 5.3502 5.3435

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3979 10.90    5.9070 5.3708 5.3648

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4077 11.17    5.9138 5.3869 5.3814

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4224 11.57    5.9239 5.4109 5.4062

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4448 12.19    5.9394 5.4476 5.4441

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4511 12.36    5.9437 5.4579 5.4548

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4609 12.63    5.9505 5.4739 5.4714

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4763 13.05    5.9611 5.4991 5.4974

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4952 13.57    5.9742 5.5301 5.5294

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4992 13.68    5.9769 5.5366 5.5362

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5043 13.82    5.9805 5.5449 5.5448

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5317 14.57 465.432000 5.7000 3:28:25 PM 5.5893 5.9994 5.5898 5.5912

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5365 14.70    6.0027 5.5976 5.5993

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5449 14.93 21.600000 5.3650 3:43:56 PM 5.3659 6.0085 5.6114 5.6135

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5638 15.45    6.0215 5.6423 5.6455

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6093 16.69    6.0529 5.7168 5.7225

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6632 18.17 3.780149 5.7000 9:56:37 AM 5.6498 6.0901 5.8050 5.8137

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6694 18.34    6.0944 5.8151 5.8241

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6876 18.84    6.1070 5.8449 5.8549

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7050 19.32 2,133.088526 5.9300 4:06:15 PM 5.9365 6.1190 5.8734 5.8844

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7128 19.53    6.1244 5.8862 5.8976

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7248 19.86    6.1327 5.9058 5.9179

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7276 19.93 618.660000 5.8700 3:46:10 PM 5.8746 6.1346 5.9104 5.9226

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7549 20.68    6.2126 5.9557 5.9631

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8255 22.62    6.4144 6.0728 6.0678

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8584 23.52 150.000000 6.2500 11:15:52 AM 6.2500 6.5084 6.1274 6.1165

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8661 23.73 907.050000 6.1650 3:50:51 PM 6.1655 6.5304 6.1402 6.1280

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8949 24.52 830.500000 6.1500 2:56:05 PM 6.1707 6.6127 6.1880 6.1707


