
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 2M 8/1/2012 79 0.22 2.500000 3.5000 10:30:49 AM 3.5000 2.4140 2.2450 2.2123

FXTN 07-40 PIBD0712H408 11.3750 3M 8/18/2012 96 0.26 50.000000 2.0500 11:56:47 AM 2.0500 2.3977 2.2288 2.1829

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 133 0.36    2.4002 2.2250 2.1637

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 156 0.43    2.4046 2.2250 2.1552

FXTN 07-41 PIBD0712K413 10.5000 6M 11/17/2012 187 0.51 57.999927 2.1500 11:57:32 AM 2.1500 2.4509 2.2691 2.1941

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 236 0.65    2.5767 2.3963 2.3213

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 238 0.65    2.5818 2.4015 2.3265

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 293 0.80    2.7230 2.5443 2.4693

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 303 0.83    2.7486 2.5702 2.4952

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 317 0.87    2.7845 2.6066 2.5316

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 366 1.00    2.8949 2.7060 2.6325

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 411 1.13    2.9571 2.7266 2.6585

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 443 1.21    3.0013 2.7413 2.6770

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 513 1.41    3.0980 2.7734 2.7174

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 537 1.47    3.1312 2.7844 2.7312

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 623 1.71 108.975475 2.8750 3:14:10 PM 2.8138 3.2501 2.8239 2.7809

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 680 1.86    3.3288 2.8500 2.8138

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 792 2.17    3.5079 3.0461 3.0075

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 863 2.36 15.815000 3.8000 3:44:59 PM 3.6225 3.6214 3.1705 3.1304

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 873 2.39    3.6374 3.1880 3.1477

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 883 2.42    3.6534 3.2055 3.1650

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1016 2.78    3.8661 3.4384 3.3951

FXTN 05-68    * PIBD0515E685 6.3750 3Y 5/13/2015 1094 3.00    3.9908 3.5750 3.5300

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1103 3.02    4.0111 3.5949 3.5504

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1163 3.19    4.1465 3.7278 3.6867

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1192 3.27 1.500000 4.5000 11:08:48 AM 4.4164 4.2120 3.7920 3.7526

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1198 3.28    4.2255 3.8053 3.7662

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1290 3.53    4.4332 4.0090 3.9752

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1310 3.59    4.4783 4.0533 4.0206

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1338 3.67    4.5415 4.1153 4.0842

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1353 3.71    4.5754 4.1485 4.1183

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1389 3.81 4.900000 4.6500 10:15:25 AM 4.6500 4.6566 4.2282 4.2001

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1416 3.88    4.7176 4.2880 4.2614

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1444 3.96    4.7808 4.3500 4.3250

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1574 4.31    4.9051 4.4936 4.4776

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1594 4.37    4.9242 4.5157 4.5011

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1647 4.51    4.9749 4.5743 4.5633

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1782 4.88    5.1040 4.7235 4.7218

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1806 4.95    5.1269 4.7500 4.7500

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1923 5.27 21.786000 4.7994 3:23:27 PM 4.7998 5.1349 4.7924 4.7908

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1927 5.28    5.1352 4.7938 4.7922

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1993 5.46    5.1397 4.8177 4.8151

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2088 5.72    5.1463 4.8521 4.8482

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2287 6.27    5.1599 4.9241 4.9176
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2381 6.52    5.1664 4.9582 4.9503

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2472 6.77 3.000000 4.8250 2:32:50 PM 4.8250 5.1726 4.9911 4.9820

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2538 6.95    5.1771 5.0150 5.0050

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2836 7.77    5.3665 5.1155 5.1132

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3019 8.27    5.4827 5.1772 5.1797

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3047 8.35 400.000000 5.2500 11:52:53 AM 5.2500 5.5005 5.1866 5.1899

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3138 8.60 100.000000 5.3000 3:18:46 PM 5.3000 5.5583 5.2173 5.2229

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3215 8.81 9.360000 5.4000 2:58:37 PM 5.4000 5.6073 5.2432 5.2509

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3271 8.96    5.6428 5.2621 5.2713

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3446 9.44    5.7540 5.3211 5.3348

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3481 9.54 200.000000 5.4000 3:26:12 PM 5.3875 5.7763 5.3329 5.3475

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3537 9.69    5.8118 5.3518 5.3679

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3591 9.84    5.8462 5.3700 5.3875

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3808 10.43    5.8581 5.4009 5.4181

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3934 10.78    5.8650 5.4188 5.4359

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4032 11.05    5.8704 5.4327 5.4497

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4179 11.45    5.8785 5.4536 5.4704

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4403 12.06    5.8908 5.4855 5.5020

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4466 12.24    5.8943 5.4944 5.5109

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4564 12.50    5.8997 5.5084 5.5247

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4718 12.93    5.9081 5.5303 5.5464

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4907 13.44    5.9185 5.5571 5.5731

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4947 13.55    5.9207 5.5628 5.5787

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4998 13.69    5.9235 5.5701 5.5859

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5272 14.44 1.000000 5.8500 2:41:50 PM 5.8500 5.9386 5.6091 5.6245

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5320 14.58    5.9412 5.6159 5.6313

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5404 14.81    5.9459 5.6278 5.6431

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5593 15.32    5.9563 5.6547 5.6698

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6048 16.57    5.9813 5.7194 5.7340

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6587 18.05    6.0109 5.7961 5.8100

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6649 18.22    6.0143 5.8049 5.8187

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6831 18.72    6.0243 5.8308 5.8444

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7005 19.19 5,050.200000 5.9150 4:07:17 PM 5.8948 6.0339 5.8555 5.8689

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7083 19.41    6.0382 5.8666 5.8799

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7203 19.73    6.0448 5.8837 5.8968

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7231 19.81 1,636.109000 5.9350 4:11:49 PM 5.9192 6.0463 5.8876 5.9008

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7504 20.56    6.1149 5.9345 5.9563

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8210 22.49    6.2923 6.0558 6.0999

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8539 23.39    6.3750 6.1123 6.1668

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8616 23.61 371.171491 6.1675 11:25:41 AM 6.1623 6.3944 6.1255 6.1824

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8904 24.39 210.350000 6.3000 3:14:19 PM 6.2410 6.4667 6.1749 6.2410


