
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

RTB 05-06 PIID0512H067 7.1250 3M 8/1/2012 93 0.25    2.3994 2.1365 2.1365

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 110 0.30    2.4119 2.1519 2.1490

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 147 0.40    2.4629 2.2385 2.2245

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 170 0.47    2.4946 2.2923 2.2714

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 201 0.55    2.5407 2.3486 2.3234

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 250 0.68    2.6180 2.4167 2.3908

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 252 0.69    2.6211 2.4194 2.3936

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 307 0.84 95.000000 2.4500 12:30:11 PM 2.4500 2.7079 2.4958 2.4693

FXTN 05-66 PIBD0513C664 6.6250 11M 3/13/2013 317 0.87    2.7237 2.5097 2.4830

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 331 0.91    2.7458 2.5291 2.5023

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 380 1.04    2.8260 2.5781 2.5546

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 425 1.16    2.9017 2.6099 2.5921

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 457 1.25    2.9555 2.6325 2.6188

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 527 1.44    3.0733 2.6820 2.6772

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 551 1.51    3.1137 2.6989 2.6973

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 637 1.75    3.2583 2.7597 2.7690

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 694 1.90 60.000000 2.7000 4:13:36 PM 2.8166 3.3542 2.8000 2.8166

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 806 2.21    3.5153 3.0650 3.0677

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 877 2.40 8.000000 3.8000 11:12:35 AM 3.8000 3.6173 3.2330 3.2269

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 887 2.43    3.6317 3.2567 3.2494

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 897 2.46    3.6461 3.2803 3.2718

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1030 2.82    3.8373 3.5950 3.5700

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1108 3.04    4.0195 3.7371 3.7030

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1117 3.06    4.0405 3.7536 3.7184

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1177 3.22    4.1806 3.8629 3.8207

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1206 3.30    4.2484 3.9157 3.8702

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1212 3.32    4.2624 3.9267 3.8804

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1304 3.57    4.4772 4.0943 4.0373

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1324 3.63    4.5240 4.1308 4.0714

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1352 3.70    4.5894 4.1818 4.1192

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1367 3.75 3.000000 4.4000 11:00:40 AM 4.4000 4.6244 4.2092 4.1448

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1403 3.84 1.000000 4.5000 11:45:21 AM 4.5000 4.7085 4.2748 4.2062

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1430 3.92    4.7715 4.3240 4.2522

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1458 3.99    4.8369 4.3750 4.3000

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1588 4.35    4.9203 4.4917 4.4436

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1608 4.41    4.9332 4.5097 4.4657

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1661 4.55    4.9672 4.5573 4.5243

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1796 4.92    5.0538 4.6785 4.6735

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1820 4.99    5.0692 4.7000 4.7000

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1937 5.31    5.0868 4.7468 4.7465

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1941 5.32    5.0874 4.7484 4.7481

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 2007 5.50    5.0973 4.7748 4.7743

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2102 5.76 3.000000 5.0000 11:27:26 AM 5.0000 5.1116 4.8129 4.8120

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2301 6.30 60.000000 4.8000 2:46:18 PM 4.8000 5.1415 4.8925 4.8910
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2395 6.56    5.1557 4.9302 4.9284

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2486 6.81    5.1693 4.9666 4.9645

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2552 6.99 350.000000 4.9850 3:44:53 PM 4.9907 5.1793 4.9930 4.9907

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2850 7.81    5.3718 5.0742 5.0725

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3033 8.31 21.000000 5.3750 3:37:06 PM 5.1606 5.4901 5.1241 5.1227

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3061 8.39 400.000000 5.1200 2:48:27 PM 5.1200 5.5082 5.1317 5.1303

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3152 8.64 7.293000 5.2000 11:25:00 AM 5.2000 5.5670 5.1566 5.1553

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3229 8.85    5.6167 5.1775 5.1764

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3285 9.00 115.000000 5.2000 11:46:26 AM 5.2869 5.6529 5.1928 5.1918

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3460 9.48 400.000000 5.2700 2:48:23 PM 5.2700 5.7660 5.2405 5.2398

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3495 9.58 1.000000 5.4750 2:51:03 PM 5.4750 5.7886 5.2501 5.2494

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3551 9.73 755.514000 5.2900 2:30:30 PM 5.2790 5.8248 5.2653 5.2647

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3605 9.88 28.200000 5.2850 3:55:12 PM 5.2875 5.8597 5.2800 5.2796

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3822 10.47    5.8737 5.3186 5.3180

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3948 10.82    5.8819 5.3410 5.3404

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4046 11.08    5.8883 5.3585 5.3577

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4193 11.49    5.8978 5.3846 5.3838

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4417 12.10    5.9124 5.4244 5.4235

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4480 12.27    5.9165 5.4356 5.4347

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4578 12.54    5.9229 5.4531 5.4520

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4732 12.96    5.9329 5.4805 5.4793

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4921 13.48    5.9451 5.5141 5.5128

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4961 13.59    5.9477 5.5212 5.5199

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5012 13.73    5.9510 5.5303 5.5290

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5286 14.48 31.500000 5.7500 3:16:43 PM 5.6017 5.9688 5.5790 5.5776

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5334 14.61    5.9720 5.5875 5.5861

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5418 14.84 20.200000 5.3750 3:35:54 PM 5.5953 5.9774 5.6024 5.6010

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5607 15.36    5.9897 5.6361 5.6345

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6062 16.61    6.0193 5.7170 5.7151

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6601 18.08    6.0543 5.8128 5.8107

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6663 18.25    6.0583 5.8238 5.8217

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6845 18.75    6.0701 5.8562 5.8539

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7019 19.23 9,006.000000 5.9350 3:22:44 PM 5.9310 6.0814 5.8872 5.8848

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7097 19.44    6.0865 5.9010 5.8986

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7217 19.77    6.0943 5.9224 5.9199

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7245 19.85 1,671.671000 5.9200 3:58:48 PM 5.8915 6.0961 5.9273 5.9248

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7518 20.60    6.1597 5.9918 5.9885

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8224 22.53    6.3244 6.1586 6.1531

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8553 23.43    6.4011 6.2363 6.2299

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8630 23.64 672.000000 6.1800 3:41:10 PM 6.1665 6.4190 6.2545 6.2478

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8918 24.43 3.000000 6.4000 3:23:44 PM 6.4000 6.4862 6.3225 6.3150


