
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 15 0.04    3.5160 3.4500 3.4400

FXTN 07-39 PIBD0712D395 11.5000 <1M 4/28/2012 18 0.05    3.4123 3.3321 3.3200

RTB 05-06 PIID0512H067 7.1250 4M 8/1/2012 113 0.31    2.6870 2.5000 2.4607

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 130 0.36    2.6880 2.5000 2.4694

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 167 0.46 0.200000 2.5250 11:09:38 AM 2.5250 2.6902 2.5000 2.4883

FXTN 10-30 PIBD1012J302 12.1250 6M 10/17/2012 190 0.52    2.6915 2.5000 2.5000

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 221 0.61    2.7741 2.5856 2.5604

FXTN 07-42 PIBD0713A421 9.0000 9M 1/5/2013 270 0.74    2.9045 2.7208 2.6558

FXTN 03-19 PIBD0313A199 5.2500 9M 1/7/2013 272 0.75    2.9099 2.7263 2.6597

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 327 0.90    3.0563 2.8781 2.7669

FXTN 05-66 PIBD0513C664 6.6250 11M 3/13/2013 337 0.92    3.0829 2.9057 2.7864

FXTN 10-31 PIBD1013C316 12.7500 1Y 3/27/2013 351 0.96    3.1087 2.9241 2.8015

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 400 1.10    3.1592 2.9181 2.8118

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 445 1.22    3.2056 2.9126 2.8213

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 477 1.31    3.2385 2.9087 2.8280

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 547 1.50    3.3107 2.9001 2.8428

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 571 1.56    3.3354 2.8971 2.8479

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 657 1.80 832.000000 2.8750 11:48:49 AM 2.8780 3.4240 2.8865 2.8660

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 714 1.96    3.4827 2.8795 2.8780

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 826 2.26    3.6006 3.1280 3.1270

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 897 2.46    3.6754 3.2856 3.2848

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 907 2.48    3.6859 3.3077 3.3071

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 917 2.51    3.6965 3.3299 3.3293

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1050 2.88    3.8365 3.6250 3.6250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1128 3.09    4.0023 3.7365 3.7368

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1137 3.12    4.0214 3.7494 3.7498

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1197 3.28    4.1489 3.8352 3.8358

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1226 3.36 1.400000 4.5000 11:02:57 AM 4.4893 4.2105 3.8767 3.8774

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1232 3.38    4.2233 3.8853 3.8860

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1324 3.63    4.4188 4.0168 4.0179

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1344 3.68    4.4613 4.0454 4.0466

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1372 3.76    4.5208 4.0855 4.0867

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1387 3.80 733.520000 4.5000 3:22:26 PM 4.1980 4.5527 4.1069 4.1082

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1423 3.90 1.200000 4.6000 2:55:32 PM 4.5583 4.6292 4.1584 4.1599

FXTN 10-40    * PIBD1016C407 7.5000 4Y 3/30/2016 1450 3.97    4.6865 4.1970 4.1986

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1478 4.05    4.6964 4.2183 4.2197

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1608 4.41    4.7422 4.3170 4.3179

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1628 4.46 2.113336 3.9500 11:14:31 AM 4.0687 4.7492 4.3322 4.3330

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1681 4.61    4.7679 4.3725 4.3730

FXTN 07-49    * PIBD0717C493 7.0000 5Y 3/31/2017 1816 4.98    4.8154 4.4750 4.4750

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1840 5.04    4.8213 4.4860 4.4858

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1957 5.36    4.8503 4.5394 4.5383

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1961 5.37    4.8513 4.5412 4.5401

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2027 5.55    4.8676 4.5713 4.5698
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2122 5.81    4.8911 4.6147 4.6125

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2321 6.36    4.9404 4.7055 4.7019

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2415 6.62    4.9636 4.7485 4.7441

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2506 6.87    4.9862 4.7900 4.7850

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2870 7.86    5.2390 4.9526 4.9461

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3053 8.36    5.3661 5.0344 5.0271

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3081 8.44    5.3856 5.0469 5.0395

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3172 8.69    5.4488 5.0876 5.0798

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3249 8.90 0.500000 5.4750 11:05:01 AM 5.4750 5.5023 5.1220 5.1139

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3305 9.05    5.5412 5.1470 5.1387

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3480 9.53 15.800000 5.3000 11:17:00 AM 5.3000 5.6627 5.2252 5.2162

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3515 9.63 20.000000 5.2250 2:24:10 PM 5.2250 5.6871 5.2408 5.2317

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3571 9.78 111.000000 5.2650 3:54:16 PM 5.2875 5.7260 5.2659 5.2564

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3625 9.93    5.7635 5.2900 5.2803

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3842 10.53    5.7841 5.3278 5.3175

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3968 10.87    5.7961 5.3498 5.3390

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4066 11.14    5.8054 5.3668 5.3558

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4213 11.54    5.8194 5.3924 5.3809

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4437 12.16    5.8407 5.4315 5.4192

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4500 12.33    5.8467 5.4425 5.4300

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4598 12.60    5.8560 5.4595 5.4468

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4752 13.02    5.8706 5.4864 5.4731

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4941 13.54    5.8886 5.5193 5.5055

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4981 13.65    5.8924 5.5263 5.5123

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5032 13.79    5.8973 5.5351 5.5210

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5306 14.54 2.500000 5.6000 2:27:37 PM 5.6598 5.9233 5.5829 5.5679

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5354 14.67    5.9279 5.5912 5.5761

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5438 14.90 22.420000 5.3551 2:46:57 PM 5.3533 5.9359 5.6059 5.5905

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5627 15.42 25.000000 5.7500 10:13:21 AM 5.7500 5.9538 5.6388 5.6228

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6082 16.66    5.9971 5.7181 5.7006

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6621 18.14    6.0484 5.8120 5.7928

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6683 18.31    6.0543 5.8228 5.8034

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6865 18.81    6.0716 5.8545 5.8346

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7039 19.28 275.000000 5.9300 11:16:41 AM 5.9427 6.0881 5.8848 5.8643

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7117 19.50    6.0955 5.8984 5.8777

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7237 19.83 1.200000 5.9150 4:01:08 PM 5.9192 6.1070 5.9193 5.8982

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7265 19.90 718.957700 5.9050 4:04:16 PM 5.8878 6.1096 5.9242 5.9030

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7538 20.65    6.1746 5.9842 5.9649

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8244 22.59    6.3426 6.1395 6.1251

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8573 23.49 1.006000 6.5000 2:57:01 PM 6.5000 6.4208 6.2119 6.1997

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8650 23.70 288.000000 6.2200 3:56:12 PM 6.2140 6.4392 6.2288 6.2172

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8938 24.49 119.525000 6.2750 11:45:51 AM 6.2825 6.5077 6.2922 6.2825


