
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 91 0.25    2.4654 2.1611 2.1556

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 108 0.30    2.4752 2.1708 2.1500

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 145 0.40    2.4903 2.2479 2.1500

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 168 0.46    2.4997 2.2958 2.1500

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 199 0.55    2.5389 2.3517 2.1898

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 248 0.68    2.6355 2.4286 2.3044

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 250 0.68    2.6394 2.4317 2.3091

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 305 0.84 3.000000 4.2500 2:53:35 PM 4.2500 2.7478 2.5180 2.4378

FXTN 05-66 PIBD0513C664 6.6250 11M 3/13/2013 315 0.86    2.7675 2.5337 2.4612

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 329 0.90    2.7951 2.5557 2.4940

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 378 1.04    2.8808 2.6100 2.5637

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 423 1.16    2.9519 2.6444 2.5969

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 455 1.25    3.0024 2.6689 2.6204

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 525 1.44    3.1131 2.7224 2.6720

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 549 1.50    3.1510 2.7407 2.6897

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 635 1.74 70.000000 2.7950 4:13:45 PM 2.7950 3.2869 2.8064 2.7530

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 692 1.90    3.3769 2.8500 2.7950

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 804 2.20    3.5308 3.1000 3.0517

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 875 2.40 3.000000 3.7000 12:18:29 PM 3.7000 3.6283 3.2585 3.2144

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 885 2.42 40.530000 3.2500 10:49:03 AM 3.2500 3.6420 3.2808 3.2373

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 895 2.45    3.6558 3.3031 3.2602

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1028 2.82    3.8385 3.6000 3.5650

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1106 3.03 70.598500 3.6500 4:14:42 PM 3.6500 3.9962 3.7321 3.6980

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1115 3.05    4.0144 3.7474 3.7134

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1175 3.22    4.1357 3.8490 3.8157

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1204 3.30 16.770000 3.8500 10:49:36 AM 3.8500 4.1943 3.8981 3.8652

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1210 3.32    4.2065 3.9083 3.8754

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1302 3.57    4.3925 4.0641 4.0323

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1322 3.62    4.4329 4.0980 4.0664

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1350 3.70    4.4895 4.1454 4.1142

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1365 3.74    4.5199 4.1709 4.1398

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1401 3.84 18.460000 4.5000 3:42:14 PM 4.2787 4.5926 4.2318 4.2012

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1428 3.91    4.6472 4.2776 4.2472

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1456 3.99    4.7038 4.3250 4.2950

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1586 4.35    4.8468 4.4866 4.4462

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1606 4.40 2.063336 4.8750 3:07:13 PM 5.2042 4.8688 4.5115 4.4695

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1659 4.55    4.9271 4.5773 4.5311

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1794 4.92 90.000000 4.7050 4:01:39 PM 4.7161 5.0755 4.7452 4.6882

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1818 4.98    5.1019 4.7750 4.7161

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1935 5.30    5.1225 4.8062 4.7567

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1939 5.31    5.1232 4.8072 4.7581

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 2005 5.49 8.344380 4.4500 9:49:30 AM 4.4500 5.1348 4.8248 4.7810

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2100 5.75 26.800000 4.7500 3:00:34 PM 4.7500 5.1516 4.8501 4.8139

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2299 6.30    5.1866 4.9031 4.8829
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2393 6.56    5.2031 4.9282 4.9155

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2484 6.81    5.2192 4.9524 4.9471

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2550 6.99 100.000000 4.9700 9:09:31 AM 4.9700 5.2308 4.9700 4.9700

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2848 7.80    5.3881 5.0548 5.0573

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3031 8.30 2.500000 5.3000 2:22:48 PM 5.3000 5.4846 5.1068 5.1110

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3059 8.38    5.4994 5.1148 5.1192

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3150 8.63    5.5474 5.1407 5.1458

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3227 8.84 401.150000 5.5000 12:24:47 PM 5.2208 5.5881 5.1626 5.1684

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3283 8.99 1,078.255000 5.2500 11:14:58 AM 5.2502 5.6176 5.1785 5.1848

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3458 9.47 1.600000 5.4500 2:28:49 PM 5.4500 5.7100 5.2283 5.2361

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3493 9.57 650.000000 5.3000 2:12:47 PM 5.3065 5.7285 5.2383 5.2464

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3549 9.72 250.000000 5.2300 3:39:11 PM 5.2060 5.7580 5.2542 5.2628

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3603 9.87    5.7865 5.2695 5.2786

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3820 10.47    5.8084 5.3061 5.3144

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3946 10.81    5.8211 5.3274 5.3351

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4044 11.08    5.8310 5.3439 5.3513

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4191 11.48    5.8458 5.3687 5.3755

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4415 12.10    5.8683 5.4064 5.4124

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4478 12.27    5.8747 5.4171 5.4228

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4576 12.54    5.8846 5.4336 5.4389

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4730 12.96    5.9001 5.4596 5.4643

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4919 13.48    5.9191 5.4914 5.4955

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4959 13.59    5.9232 5.4982 5.5021

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5010 13.73    5.9283 5.5068 5.5105

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5284 14.48 10.110000 5.7500 3:09:27 PM 5.8602 5.9559 5.5530 5.5556

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5332 14.61    5.9607 5.5611 5.5635

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5416 14.84    5.9692 5.5752 5.5774

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5605 15.36    5.9882 5.6071 5.6085

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6060 16.60    6.0341 5.6838 5.6835

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6599 18.08    6.0884 5.7747 5.7723

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6661 18.25    6.0946 5.7851 5.7825

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6843 18.75    6.1130 5.8158 5.8125

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7017 19.22 7,991.140000 5.8675 4:01:29 PM 5.8729 6.1305 5.8451 5.8412

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7095 19.44    6.1384 5.8583 5.8540

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7215 19.77 0.100000 6.5000 10:57:49 AM 6.5000 6.1504 5.8785 5.8738

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7243 19.84 2,424.025801 5.9000 4:05:56 PM 5.8965 6.1533 5.8833 5.8784

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7516 20.59    6.2152 5.9635 5.9325

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8222 22.53    6.3753 6.1710 6.0725

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8551 23.43 20.000000 6.5500 3:50:37 PM 6.4491 6.4499 6.2677 6.1377

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8628 23.64 2,000.000000 6.1450 2:02:00 PM 6.1529 6.4674 6.2903 6.1529

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8916 24.43 50.000000 6.2100 3:47:25 PM 6.2100 6.5327 6.3750 6.2100


