
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 82 0.22    2.3830 2.2312 2.2094

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 99 0.27    2.3788 2.2250 2.2018

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 136 0.37    2.3855 2.2250 2.2084

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 159 0.44    2.3897 2.2250 2.2125

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 190 0.52    2.4289 2.2622 2.2503

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 239 0.65    2.5345 2.3693 2.3519

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 241 0.66 6.019000 3.0000 3:03:34 PM 3.0000 2.5388 2.3736 2.3560

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 296 0.81 500.000000 2.9750 2:38:27 PM 2.9750 2.6573 2.4939 2.4701

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 306 0.84    2.6788 2.5157 2.4909

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 320 0.88    2.7090 2.5463 2.5199

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 369 1.01    2.7995 2.6333 2.6034

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 414 1.13    2.8442 2.6622 2.6341

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 446 1.22    2.8760 2.6828 2.6559

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 516 1.41    2.9456 2.7278 2.7036

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 540 1.48    2.9694 2.7432 2.7200

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 626 1.72    3.0549 2.7984 2.7786

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 683 1.87    3.1115 2.8350 2.8175

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 795 2.18    3.3226 3.0733 3.0567

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 866 2.37 1.000000 4.3250 3:48:12 PM 4.3250 3.4563 3.2244 3.2083

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 876 2.40    3.4752 3.2457 3.2296

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 886 2.43    3.4940 3.2670 3.2510

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1019 2.79    3.7446 3.5500 3.5350

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1097 3.01    3.9044 3.6976 3.6790

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1106 3.03    3.9228 3.7146 3.6956

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1166 3.19    4.0457 3.8282 3.8063

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1195 3.27 14.800000 4.6000 2:48:55 PM 4.3753 4.1051 3.8831 3.8599

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1201 3.29    4.1173 3.8944 3.8709

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1293 3.54 1.000000 4.0000 11:39:43 AM 4.0000 4.3058 4.0686 4.0407

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1313 3.60    4.3467 4.1064 4.0777

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1341 3.67    4.4041 4.1594 4.1293

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1356 3.72 0.730000 4.5000 10:47:19 AM 4.5000 4.4348 4.1878 4.1570

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1392 3.81 0.600000 4.6500 10:23:50 AM 4.6500 4.5085 4.2559 4.2235

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1419 3.89    4.5638 4.3070 4.2733

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1447 3.96    4.6212 4.3600 4.3250

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1577 4.32 0.407000 4.8000 10:48:02 AM 4.8000 4.7607 4.5090 4.4866

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1597 4.38    4.7821 4.5320 4.5115

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1650 4.52    4.8390 4.5927 4.5773

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1785 4.89 3.550000 5.0000 10:48:42 AM 5.0000 4.9839 4.7475 4.7452

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1809 4.96    5.0096 4.7750 4.7750

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1926 5.28    5.0367 4.8150 4.8126

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1930 5.29    5.0376 4.8163 4.8138

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1996 5.47 0.963000 5.2000 10:49:22 AM 5.2000 5.0528 4.8389 4.8350

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2091 5.73 50.000000 4.8000 3:42:14 PM 4.8000 5.0748 4.8713 4.8655

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2290 6.27    5.1208 4.9393 4.9294
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2384 6.53    5.1425 4.9714 4.9596

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2475 6.78 5.170280 4.4500 10:03:56 AM 4.4500 5.1636 5.0025 4.9888

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2541 6.96    5.1788 5.0250 5.0100

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2839 7.78    5.3247 5.1382 5.1227

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3022 8.28    5.4143 5.2077 5.1919

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3050 8.36    5.4280 5.2184 5.2025

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3141 8.61 112.472650 5.3000 3:46:34 PM 5.2607 5.4725 5.2529 5.2369

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3218 8.82 0.005000 5.4750 9:58:40 AM 5.4750 5.5102 5.2822 5.2660

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3274 8.97    5.5376 5.3034 5.2872

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3449 9.45    5.6233 5.3699 5.3534

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3484 9.55 1,409.449000 5.4200 4:14:04 PM 5.4082 5.6404 5.3832 5.3666

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3540 9.70 0.380000 5.4750 10:17:27 AM 5.4750 5.6678 5.4045 5.3878

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3594 9.85    5.6942 5.4250 5.4082

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3811 10.44    5.7186 5.4556 5.4395

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3937 10.79    5.7327 5.4734 5.4577

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4035 11.05    5.7437 5.4873 5.4718

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4182 11.46    5.7602 5.5080 5.4930

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4406 12.07    5.7853 5.5397 5.5254

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4469 12.24    5.7924 5.5486 5.5345

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4567 12.51    5.8034 5.5624 5.5486

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4721 12.93    5.8207 5.5841 5.5708

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4910 13.45    5.8419 5.6108 5.5981

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4950 13.56    5.8464 5.6165 5.6039

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5001 13.70    5.8521 5.6237 5.6112

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5275 14.45 10.885000 5.8850 3:57:05 PM 5.8709 5.8829 5.6624 5.6508

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5323 14.58    5.8882 5.6691 5.6577

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5407 14.81 8.500000 5.2000 3:07:42 PM 5.3604 5.8977 5.6810 5.6698

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5596 15.33    5.9189 5.7077 5.6971

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6051 16.58    5.9699 5.7719 5.7628

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6590 18.05 5.300000 5.8000 9:08:50 AM 5.8000 6.0304 5.8481 5.8406

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6652 18.22    6.0374 5.8568 5.8495

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6834 18.72    6.0578 5.8825 5.8758

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7008 19.20 3,648.568600 5.9225 3:54:37 PM 5.9381 6.0773 5.9071 5.9009

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7086 19.41    6.0861 5.9181 5.9121

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7206 19.74    6.0995 5.9350 5.9295

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7234 19.82 1,981.139100 5.9290 4:12:12 PM 5.9251 6.1027 5.9390 5.9335

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7507 20.57    6.1729 6.0114 6.0055

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8213 22.50    6.3543 6.1985 6.1919

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8542 23.40    6.4389 6.2857 6.2787

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8619 23.61 1,598.232900 6.1650 3:52:24 PM 6.1896 6.4587 6.3062 6.2990

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8907 24.40    6.5327 6.3825 6.3750


