
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 49 0.13    2.4358 2.2500 2.1973

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 52 0.14 146.399000 2.0250 8:57:32 AM 2.0250 2.4362 2.2500 2.1878

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 147 0.40 593.506244 2.2500 8:58:12 AM 2.2505 2.5708 2.3885 2.3047

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 164 0.45    2.6100 2.4305 2.3777

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 201 0.55    2.6883 2.5141 2.4764

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 224 0.61    2.7328 2.5615 2.5023

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 255 0.70    2.7927 2.6254 2.5371

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 304 0.83    2.8874 2.7264 2.5923

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 306 0.84    2.8913 2.7305 2.5945

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 361 0.99    2.9977 2.8438 2.6564

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 371 1.02    3.0136 2.8575 2.6685

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 385 1.05    3.0339 2.8725 2.6858

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 434 1.19    3.1048 2.9249 2.7465

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 479 1.31    3.1700 2.9731 2.8022

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 511 1.40    3.2163 3.0073 2.8418

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 581 1.59    3.3177 3.0823 2.9285

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 605 1.66    3.3524 3.1080 2.9582

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 691 1.89 506.580000 2.9150 11:21:20 AM 3.0647 3.4769 3.2000 3.0647

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 748 2.05    3.5492 3.2435 3.1170

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 860 2.36    3.6911 3.3290 3.2197

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 931 2.55    3.7811 3.3832 3.2847

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 941 2.58    3.7938 3.3908 3.2939

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 951 2.61    3.8064 3.3985 3.3031

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1084 2.97    3.9750 3.5000 3.4250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1162 3.18    4.1198 3.6464 3.5714

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1171 3.21    4.1365 3.6633 3.5883

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1231 3.37    4.2478 3.7759 3.7009

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1260 3.45 2.300000 4.5000 2:24:31 PM 4.3802 4.3017 3.8303 3.7553

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1266 3.47    4.3128 3.8416 3.7666

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1358 3.72    4.4836 4.0142 3.9392

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1378 3.78    4.5207 4.0517 3.9767

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1406 3.85    4.5726 4.1043 4.0293

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1421 3.89 2.000000 4.1250 10:22:04 AM 4.1250 4.6005 4.1324 4.0574

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1457 3.99 6.500000 4.5000 3:03:05 PM 4.5230 4.6673 4.2000 4.1250

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1484 4.07    4.6784 4.2183 4.1328

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1512 4.14    4.6899 4.2373 4.1410

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1642 4.50    4.7431 4.3255 4.1788

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1662 4.55 0.750000 4.6500 3:26:04 PM 4.6500 4.7513 4.3391 4.1846

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1715 4.70    4.7731 4.3750 4.2000

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1850 5.07    4.7728 4.4036 4.2409

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1874 5.13    4.7727 4.4087 4.2482

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1991 5.45    4.7724 4.4335 4.2836

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1995 5.47    4.7724 4.4344 4.2848

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2061 5.65    4.7723 4.4484 4.3048
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2156 5.91    4.7720 4.4685 4.3336

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2355 6.45 100.000000 4.6675 11:13:06 AM 4.6675 4.7716 4.5108 4.3939

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2449 6.71    4.7714 4.5307 4.4224

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2540 6.96    4.7712 4.5500 4.4500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2904 7.96    4.9499 4.7419 4.6811

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3087 8.46 50.000000 5.0000 3:23:51 PM 5.0000 5.0398 4.8384 4.7972

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3115 8.53    5.0536 4.8532 4.8150

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3206 8.78 7.100000 5.1850 3:09:44 PM 5.1808 5.0983 4.9011 4.8728

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3283 8.99    5.1361 4.9417 4.9216

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3339 9.15    5.1636 4.9713 4.9572

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3514 9.63 50.000000 5.1450 3:27:39 PM 5.1450 5.2495 5.0635 5.0683

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3549 9.72 19.840000 5.1150 11:21:23 AM 5.1150 5.2667 5.0820 5.0905

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3605 9.88 966.000000 5.1750 3:35:05 PM 5.1253 5.2942 5.1115 5.1260

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3659 10.02    5.3041 5.1216 5.1360

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3876 10.62    5.3436 5.1624 5.1762

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 4002 10.96    5.3666 5.1860 5.1995

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4100 11.23    5.3844 5.2044 5.2176

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4247 11.64    5.4112 5.2320 5.2448

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4471 12.25    5.4520 5.2741 5.2863

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4534 12.42    5.4635 5.2859 5.2979

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4632 12.69    5.4814 5.3043 5.3161

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4786 13.11    5.5094 5.3332 5.3446

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4975 13.63    5.5439 5.3687 5.3795

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5015 13.74    5.5511 5.3762 5.3869

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5066 13.88    5.5604 5.3858 5.3964

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5340 14.63 49.245000 5.4950 3:13:27 PM 5.4573 5.6104 5.4372 5.4471

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5388 14.76    5.6191 5.4463 5.4559

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5472 14.99 64.965000 5.3750 2:54:44 PM 5.3748 5.6344 5.4620 5.4715

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5661 15.51    5.6689 5.4975 5.5064

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6116 16.76    5.7518 5.5829 5.5906

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6655 18.23    5.8500 5.6841 5.6903

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6717 18.40    5.8613 5.6958 5.7018

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6899 18.90    5.8944 5.7299 5.7355

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7073 19.38 3,723.950000 5.8150 3:52:40 PM 5.7865 5.9261 5.7626 5.7677

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7151 19.59    5.9403 5.7772 5.7821

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7271 19.92 219.800000 5.8500 4:12:02 PM 5.8657 5.9622 5.7998 5.8043

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7299 20.00 9,087.271619 5.8251 4:03:15 PM 5.8176 5.9673 5.8050 5.8095

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7572 20.75    6.0411 5.8776 5.8814

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8278 22.68    6.2318 6.0654 6.0673

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8607 23.58 0.500000 6.1000 10:51:25 AM 6.1000 6.3206 6.1529 6.1539

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8684 23.79 1,339.980000 6.0500 2:58:59 PM 5.9865 6.3414 6.1734 6.1742

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8972 24.58    6.4192 6.2500 6.2500


