
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 44 0.12    2.3860 2.2000 2.1750

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 47 0.13    2.3861 2.2000 2.1750

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 142 0.39    2.4629 2.2875 2.2675

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 159 0.44    2.4890 2.3179 2.2996

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 196 0.54 9.270000 2.7500 3:49:37 PM 3.2095 2.5521 2.3891 2.3738

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 219 0.60    2.6165 2.4542 2.4375

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 250 0.68    2.7034 2.5418 2.5233

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 299 0.82    2.8407 2.6804 2.6589

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 301 0.82 5.000000 3.0000 9:28:04 AM 3.0000 2.8463 2.6860 2.6645

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 356 0.98 11.550000 3.0000 9:52:37 AM 3.0000 3.0004 2.8415 2.8167

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 366 1.00    3.0172 2.8505 2.8253

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 380 1.04    3.0338 2.8516 2.8260

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 429 1.18    3.0922 2.8554 2.8282

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 474 1.30    3.1457 2.8588 2.8303

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 506 1.39 2.760000 2.5000 11:57:12 AM 2.5000 3.1838 2.8612 2.8317

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 576 1.58    3.2671 2.8666 2.8350

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 600 1.64 3.000000 3.2500 2:16:49 PM 3.2250 3.2957 2.8684 2.8361

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 686 1.88    3.3981 2.8750 2.8400

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 743 2.04    3.4815 2.9635 2.9230

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 855 2.34    3.6453 3.1373 3.0862

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 926 2.54    3.7492 3.2475 3.1896

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 936 2.56    3.7639 3.2630 3.2042

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 946 2.59    3.7785 3.2786 3.2188

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1079 2.96    3.9731 3.4850 3.4125

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1157 3.17    4.1126 3.6084 3.5479

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1166 3.19    4.1287 3.6226 3.5635

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1226 3.36    4.2361 3.7175 3.6677

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1255 3.44 0.100000 4.5000 10:56:20 AM 4.5000 4.2879 3.7634 3.7180

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1261 3.45    4.2987 3.7729 3.7284

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1353 3.71    4.4633 3.9184 3.8881

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1373 3.76    4.4991 3.9500 3.9229

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1401 3.84    4.5491 3.9943 3.9715

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1416 3.88 1.485000 4.2000 12:06:35 PM 4.2000 4.5760 4.0181 3.9975

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1452 3.98 10.755000 4.5000 3:26:01 PM 4.5045 4.6404 4.0750 4.0600

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1479 4.05    4.6837 4.0933 4.0720

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1507 4.13 75.000000 4.5000 10:41:07 AM 4.5000 4.7285 4.1123 4.0845

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1637 4.48 3.460000 4.6500 12:07:14 PM 4.6500 4.9369 4.2005 4.1425

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1657 4.54 0.100000 4.1000 3:54:03 PM 4.1000 4.9689 4.2141 4.1514

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1710 4.68    5.0538 4.2500 4.1750

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1845 5.05 0.255000 4.7500 12:08:20 PM 4.7500 4.9924 4.2819 4.2175

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1869 5.12    4.9815 4.2876 4.2251

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1986 5.44    4.9283 4.3152 4.2620

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1990 5.45    4.9264 4.3162 4.2632

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2056 5.63 1.315000 4.8500 12:09:23 PM 4.8500 4.8964 4.3318 4.2840
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2151 5.89    4.8532 4.3542 4.3140

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2350 6.44 30.488000 4.5000 2:13:01 PM 4.5738 4.7626 4.4013 4.3767

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2444 6.70    4.7199 4.4235 4.4063

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2535 6.95 13.957498 4.3000 12:11:02 PM 4.3000 4.6785 4.4450 4.4350

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2899 7.94    4.8643 4.6336 4.6329

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3082 8.44 0.030000 5.0000 11:00:37 AM 5.0000 4.9577 4.7285 4.7324

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3110 8.52 67.000000 5.0500 2:17:39 PM 5.0500 4.9720 4.7430 4.7477

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3201 8.77 0.160000 5.1000 12:09:48 PM 5.1000 5.0185 4.7902 4.7972

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3278 8.98 6.500000 4.8950 3:42:35 PM 5.1832 5.0578 4.8301 4.8390

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3334 9.13 11.520000 5.0500 3:07:18 PM 5.2667 5.0864 4.8591 4.8695

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3509 9.61 50.000000 5.0000 9:48:04 AM 5.0000 5.1757 4.9498 4.9646

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3544 9.71 150.300000 4.9650 11:57:58 AM 5.0157 5.1936 4.9679 4.9837

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3600 9.86 550.000000 5.0400 3:18:30 PM 5.0150 5.2222 4.9969 5.0141

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3654 10.01    5.2300 5.0058 5.0228

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3871 10.61    5.2616 5.0414 5.0576

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3997 10.95    5.2799 5.0620 5.0779

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4095 11.22    5.2941 5.0781 5.0936

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4242 11.62    5.3155 5.1022 5.1172

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4466 12.24    5.3480 5.1389 5.1532

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4529 12.41    5.3572 5.1492 5.1633

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4627 12.68    5.3714 5.1653 5.1791

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4781 13.10    5.3938 5.1905 5.2038

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4970 13.62    5.4212 5.2215 5.2342

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5010 13.73    5.4270 5.2280 5.2406

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5061 13.87    5.4344 5.2364 5.2488

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5335 14.62 64.460000 5.3725 3:09:49 PM 5.3417 5.4742 5.2813 5.2928

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5383 14.75    5.4812 5.2892 5.3005

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5467 14.98 143.343100 5.3600 3:31:37 PM 5.3576 5.4934 5.3029 5.3140

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5656 15.50    5.5209 5.3339 5.3443

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6111 16.74    5.5870 5.4085 5.4174

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6650 18.22    5.6653 5.4969 5.5040

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6712 18.39    5.6743 5.5070 5.5140

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6894 18.89    5.7007 5.5368 5.5432

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7068 19.36 12,355.988000 5.6300 4:05:51 PM 5.5903 5.7260 5.5654 5.5711

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7146 19.58    5.7373 5.5782 5.5837

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7266 19.91 2,776.953000 5.6760 4:13:46 PM 5.6644 5.7548 5.5978 5.6029

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7294 19.98 10,924.049517 5.6300 4:11:42 PM 5.6124 5.7588 5.6024 5.6074

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7567 20.73    5.8211 5.6673 5.6707

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8273 22.67    5.9821 5.8351 5.8342

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8602 23.57 50.000000 5.8000 9:05:17 AM 5.8000 6.0571 5.9133 5.9104

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8679 23.78 715.306000 6.0000 2:50:08 PM 5.7440 6.0747 5.9316 5.9283

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8967 24.57    6.1404 6.0000 5.9950


