
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 14 0.04    3.5403 3.4743 3.4647

FXTN 07-39 PIBD0712D395 11.5000 <1M 4/28/2012 17 0.05    3.4342 3.3529 3.3412

RTB 05-06 PIID0512H067 7.1250 4M 8/1/2012 112 0.31    2.6343 2.4607 2.4607

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 129 0.35    2.6441 2.4694 2.4694

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 166 0.45 240.300000 2.7000 11:46:38 AM 2.3005 2.6653 2.4883 2.4883

FXTN 10-30 PIBD1012J302 12.1250 6M 10/17/2012 189 0.52    2.6785 2.5000 2.5000

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 220 0.60    2.7358 2.5554 2.4745

FXTN 07-42 PIBD0713A421 9.0000 9M 1/5/2013 269 0.74    2.8265 2.6429 2.4343

FXTN 03-19 PIBD0313A199 5.2500 9M 1/7/2013 271 0.74    2.8302 2.6464 2.4326

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 326 0.89 270.000000 2.7000 9:16:08 AM 2.7000 2.9320 2.7446 2.3875

FXTN 05-66 PIBD0513C664 6.6250 11M 3/13/2013 336 0.92    2.9505 2.7625 2.3793

FXTN 10-31 PIBD1013C316 12.7500 1Y 3/27/2013 350 0.96    2.9730 2.7840 2.3832

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 399 1.09    3.0400 2.8469 2.4513

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 444 1.22    3.1015 2.9047 2.5139

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 476 1.30    3.1453 2.9457 2.5584

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 546 1.50    3.2410 3.0356 2.6556

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 570 1.56 1.000000 3.6000 2:19:03 PM 3.6000 3.2738 3.0664 2.6890

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 656 1.80 52.000000 2.8500 4:12:38 PM 2.8740 3.3913 3.1768 2.8085

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 713 1.95    3.4692 3.2500 2.8877

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 825 2.26    3.5910 3.3750 3.1335

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 896 2.45    3.6682 3.4542 3.2893

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 906 2.48    3.6791 3.4654 3.3112

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 916 2.51    3.6900 3.4766 3.3332

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1049 2.87    3.8346 3.6250 3.6250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1127 3.09    4.0019 3.7566 3.7566

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1136 3.11    4.0212 3.7718 3.7718

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1196 3.28    4.1498 3.8731 3.8731

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1225 3.36 0.500000 4.5000 10:19:25 AM 4.5000 4.2120 3.9220 3.9220

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1231 3.37    4.2249 3.9321 3.9321

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1323 3.62    4.4221 4.0874 4.0874

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1343 3.68    4.4650 4.1211 4.1211

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1371 3.76    4.5251 4.1684 4.1684

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1386 3.80 1.022000 4.3500 11:27:31 AM 4.3500 4.5572 4.1937 4.1937

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1422 3.90 0.300000 4.5000 2:55:09 PM 4.5333 4.6344 4.2544 4.2544

FXTN 10-40    * PIBD1016C407 7.5000 4Y 3/30/2016 1449 3.97    4.6923 4.3000 4.3000

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1477 4.05    4.7089 4.3134 4.3207

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1607 4.40 1.633000 4.5000 11:28:14 AM 4.5000 4.7861 4.3755 4.4168

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1627 4.46 1.973000 4.7000 10:42:26 AM 4.7000 4.7980 4.3851 4.4315

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1680 4.60    4.8295 4.4105 4.4707

FXTN 07-49    * PIBD0717C493 7.0000 5Y 3/31/2017 1815 4.97 1,100.241000 4.6250 2:18:54 PM 4.5705 4.9096 4.4750 4.5705

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1839 5.04    4.9149 4.4863 4.5802

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1956 5.36    4.9407 4.5414 4.6276

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1960 5.37    4.9415 4.5433 4.6292

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2026 5.55 26.082000 4.7500 11:06:54 AM 4.7500 4.9561 4.5744 4.6559
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2121 5.81 3.200000 4.6500 2:13:05 PM 4.6531 4.9770 4.6191 4.6944

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2320 6.36 240.000000 4.8000 3:59:38 PM 4.7917 5.0208 4.7129 4.7751

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2414 6.61    5.0415 4.7571 4.8131

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2505 6.86 3.389716 4.5000 11:26:39 AM 4.5000 5.0615 4.8000 4.8500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2869 7.86    5.3030 4.9531 4.9862

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3052 8.36    5.4244 5.0301 5.0547

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3080 8.44    5.4430 5.0419 5.0652

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3171 8.69 26.018316 5.4500 3:17:16 PM 5.0252 5.5033 5.0802 5.0993

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3248 8.90 3.000000 5.3250 3:17:46 PM 5.3250 5.5544 5.1126 5.1281

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3304 9.05    5.5916 5.1362 5.1491

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3479 9.53 2.000000 5.4500 8:46:36 AM 5.4500 5.7077 5.2098 5.2146

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3514 9.63 100.757000 5.1500 2:21:52 PM 5.2567 5.7309 5.2245 5.2277

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3570 9.78 328.201514 5.3650 12:20:44 PM 5.2715 5.7680 5.2481 5.2486

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3624 9.93    5.8038 5.2708 5.2689

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3841 10.52    5.8218 5.3097 5.3073

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3967 10.87    5.8322 5.3322 5.3296

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4065 11.14    5.8403 5.3498 5.3469

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4212 11.54    5.8524 5.3761 5.3729

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4436 12.15    5.8709 5.4163 5.4126

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4499 12.33    5.8761 5.4276 5.4237

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4597 12.59    5.8842 5.4451 5.4411

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4751 13.02    5.8970 5.4727 5.4683

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4940 13.53    5.9126 5.5066 5.5018

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4980 13.64    5.9159 5.5137 5.5089

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5031 13.78    5.9201 5.5229 5.5179

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5305 14.53 2.500000 5.7950 2:49:12 PM 5.6562 5.9427 5.5719 5.5664

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5353 14.67    5.9467 5.5805 5.5749

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5437 14.90 5.070000 5.3650 3:20:33 PM 5.3634 5.9537 5.5956 5.5898

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5626 15.41    5.9693 5.6294 5.6232

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6081 16.66    6.0069 5.7110 5.7038

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6620 18.14    6.0514 5.8075 5.7992

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6682 18.31    6.0565 5.8186 5.8101

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6864 18.81    6.0716 5.8512 5.8424

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7038 19.28 1,220.000000 5.9500 3:59:31 PM 5.9321 6.0859 5.8824 5.8732

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7116 19.50    6.0924 5.8964 5.8870

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7236 19.82 0.700000 5.9000 8:48:08 AM 5.9000 6.1023 5.9179 5.9082

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7264 19.90 597.345000 5.9000 4:10:04 PM 5.8745 6.1046 5.9229 5.9132

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7537 20.65    6.1760 5.9967 5.9885

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8243 22.58    6.3607 6.1874 6.1834

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8572 23.48    6.4468 6.2764 6.2742

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8649 23.70 11.805000 6.3000 3:04:30 PM 6.2957 6.4670 6.2972 6.2955

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8937 24.48    6.5423 6.3750 6.3750


