
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 84 0.23    2.3850 2.2150 2.2150

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 101 0.28    2.3858 2.2150 2.2150

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 138 0.38 0.200000 3.0000 2:58:33 PM 3.0000 2.3887 2.2150 2.2150

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 161 0.44    2.3904 2.2150 2.2150

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 192 0.53    2.4234 2.2484 2.2482

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 241 0.66    2.5153 2.3448 2.3438

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 243 0.67 5.000000 3.2500 11:19:57 AM 3.1359 2.5190 2.3488 2.3477

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 298 0.82    2.6221 2.4570 2.4550

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 308 0.84    2.6409 2.4766 2.4745

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 322 0.88    2.6671 2.5042 2.5018

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 371 1.02    2.7575 2.5859 2.5811

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 416 1.14    2.8366 2.6238 2.6125

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 448 1.23    2.8929 2.6507 2.6348

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 518 1.42    3.0160 2.7096 2.6836

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 542 1.48    3.0582 2.7297 2.7003

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 628 1.72    3.2094 2.8021 2.7603

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 685 1.88    3.3096 2.8500 2.8000

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 797 2.18    3.4532 3.0917 3.0500

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 868 2.38 2.855000 3.7500 2:51:40 PM 3.7500 3.5442 3.2449 3.2085

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 878 2.41    3.5571 3.2664 3.2308

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 888 2.43    3.5699 3.2880 3.2531

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1021 2.80    3.7404 3.5750 3.5500

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1099 3.01    3.9144 3.6932 3.6734

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1108 3.04 50.000000 3.8000 3:42:02 PM 3.8000 3.9344 3.7068 3.6876

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1168 3.20    4.0683 3.7978 3.7826

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1197 3.28 2.520000 4.5000 11:50:51 AM 4.2052 4.1329 3.8417 3.8285

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1203 3.30    4.1463 3.8508 3.8379

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1295 3.55    4.3515 3.9902 3.9835

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1315 3.60    4.3961 4.0205 4.0151

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1343 3.68    4.4586 4.0630 4.0594

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1358 3.72 73.920169 4.2200 9:31:11 AM 4.2236 4.4920 4.0857 4.0832

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1394 3.82 0.529000 4.6500 3:17:04 PM 4.7206 4.5723 4.1403 4.1401

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1421 3.89    4.6325 4.1812 4.1829

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1449 3.97    4.6950 4.2236 4.2271

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1579 4.33    4.8280 4.4037 4.4149

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1599 4.38    4.8485 4.4314 4.4438

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1652 4.53    4.9027 4.5048 4.5204

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1787 4.90    5.0408 4.6918 4.7153

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1811 4.96    5.0654 4.7250 4.7500

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1928 5.28 3.500000 5.0000 11:58:10 AM 4.9428 5.0886 4.7714 4.7924

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1932 5.29    5.0894 4.7729 4.7938

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1998 5.47    5.1024 4.7991 4.8177

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2093 5.73    5.1212 4.8367 4.8521

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2292 6.28    5.1607 4.9156 4.9241
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2386 6.54    5.1793 4.9528 4.9582

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2477 6.79    5.1973 4.9889 4.9911

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2543 6.97    5.2104 5.0150 5.0150

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2841 7.78    5.3903 5.1098 5.1298

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3024 8.28 0.500000 5.3500 11:11:36 AM 5.3500 5.5008 5.1680 5.2003

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3052 8.36    5.5177 5.1769 5.2111

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3143 8.61 268.000000 5.2500 12:05:49 PM 5.2500 5.5726 5.2059 5.2462

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3220 8.82 1.000000 5.1500 12:29:44 PM 5.1500 5.6191 5.2304 5.2758

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3276 8.98 211.422000 5.4500 2:24:56 PM 5.4391 5.6529 5.2482 5.2974

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3451 9.45    5.7586 5.3039 5.3648

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3486 9.55 631.910000 5.4000 3:44:44 PM 5.4263 5.7797 5.3150 5.3783

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3542 9.70 50.000000 5.3500 2:09:25 PM 5.3500 5.8136 5.3328 5.3999

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3596 9.85    5.8462 5.3500 5.4207

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3813 10.45    5.8611 5.3811 5.4481

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3939 10.79    5.8698 5.3991 5.4641

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4037 11.06    5.8766 5.4131 5.4765

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4184 11.46    5.8867 5.4342 5.4950

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4408 12.08    5.9022 5.4662 5.5234

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4471 12.25    5.9065 5.4752 5.5313

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4569 12.52    5.9133 5.4893 5.5437

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4723 12.94    5.9239 5.5113 5.5632

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4912 13.46    5.9369 5.5384 5.5871

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4952 13.57    5.9397 5.5441 5.5921

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5003 13.71    5.9432 5.5514 5.5986

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5277 14.46 7.350000 5.7500 3:42:05 PM 5.6413 5.9621 5.5906 5.6332

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5325 14.59    5.9654 5.5975 5.6393

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5409 14.82 9.010000 5.3750 2:50:22 PM 5.3748 5.9712 5.6095 5.6499

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5598 15.34    5.9843 5.6366 5.6738

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6053 16.58    6.0157 5.7017 5.7313

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6592 18.06    6.0528 5.7788 5.7994

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6654 18.23    6.0571 5.7877 5.8073

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6836 18.73    6.0697 5.8138 5.8303

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7010 19.21 13,946.630000 5.9100 4:11:54 PM 5.8797 6.0817 5.8387 5.8523

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7088 19.42    6.0871 5.8498 5.8621

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7208 19.75    6.0953 5.8670 5.8773

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7236 19.82 894.230085 5.8560 3:51:57 PM 5.8995 6.0973 5.8710 5.8808

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7509 20.57    6.1634 5.9516 5.9329

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8215 22.51    6.3343 6.1601 6.0676

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8544 23.41    6.4139 6.2572 6.1304

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8621 23.62 1,618.014500 6.1750 4:06:15 PM 6.1573 6.4326 6.2800 6.1451

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8909 24.41 50.000000 6.2000 3:02:18 PM 6.2000 6.5023 6.3650 6.2000


