
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 78 0.21 110.000000 2.5000 3:31:41 PM 2.5590 2.4059 2.2450 2.2283

FXTN 07-40 PIBD0712H408 11.3750 3M 8/18/2012 95 0.26    2.3902 2.2288 2.2054

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 132 0.36 6.500000 2.6500 3:01:57 PM 2.7152 2.4056 2.2368 2.1877

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 155 0.42    2.4188 2.2450 2.1792

FXTN 07-41 PIBD0712K413 10.5000 6M 11/17/2012 186 0.51    2.4660 2.2872 2.2178

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 235 0.64    2.5788 2.3943 2.3441

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 237 0.65    2.5834 2.3986 2.3493

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 292 0.80 600.000000 2.8830 3:57:54 PM 2.8840 2.7100 2.5189 2.4910

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 302 0.83    2.7330 2.5407 2.5168

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 316 0.87    2.7652 2.5713 2.5529

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 365 1.00    2.8649 2.6589 2.6548

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 410 1.12    2.9231 2.6899 2.6863

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 442 1.21 0.350000 3.7500 11:46:08 AM 3.7500 2.9645 2.7119 2.7088

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 512 1.40    3.0551 2.7601 2.7579

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 536 1.47    3.0861 2.7766 2.7747

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 622 1.70 1.100000 2.7000 3:28:40 PM 2.7000 3.1974 2.8358 2.8350

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 679 1.86    3.2712 2.8750 2.8750

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 791 2.17    3.4469 3.0671 3.0671

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 862 2.36    3.5583 3.1888 3.1888

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 872 2.39    3.5740 3.2060 3.2060

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 882 2.42    3.5897 3.2231 3.2231

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1015 2.78 6.000000 3.6500 10:10:46 AM 3.6500 3.7984 3.4512 3.4512

FXTN 05-68    * PIBD0515E685 6.3750 3Y 5/13/2015 1093 2.99    3.9208 3.5850 3.5850

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1102 3.02 12.000000 4.0500 10:11:07 AM 3.9332 3.9433 3.6026 3.6026

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1162 3.18    4.0933 3.7200 3.7202

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1191 3.26 6.000000 4.6000 10:11:50 AM 4.5833 4.1659 3.7768 3.7770

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1197 3.28    4.1809 3.7885 3.7888

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1289 3.53    4.4110 3.9685 3.9690

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1309 3.59    4.4610 4.0076 4.0082

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1337 3.66 5.816427 4.9500 10:11:52 AM 4.9500 4.5310 4.0624 4.0631

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1352 3.70 109.838000 4.3500 2:08:52 PM 4.2408 4.5686 4.0918 4.0925

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1388 3.80 9.985000 4.7500 11:47:17 AM 4.2046 4.6586 4.1622 4.1630

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1415 3.88    4.7261 4.2150 4.2159

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1443 3.95    4.7962 4.2698 4.2708

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1573 4.31    4.9060 4.4064 4.4070

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1593 4.36    4.9229 4.4274 4.4279

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1646 4.51    4.9676 4.4830 4.4834

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1781 4.88 200.000000 4.6500 3:07:31 PM 4.6500 5.0817 4.6248 4.6249

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1805 4.95    5.1019 4.6500 4.6500

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1922 5.27    5.1213 4.7099 4.7067

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1926 5.28    5.1219 4.7120 4.7087

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1992 5.46    5.1329 4.7458 4.7407

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2087 5.72 50.000000 4.7500 9:53:01 AM 4.7500 5.1486 4.7945 4.7868

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2286 6.26    5.1815 4.8964 4.8833
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2380 6.52    5.1971 4.9446 4.9289

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2471 6.77    5.2122 4.9912 4.9730

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2537 6.95    5.2231 5.0250 5.0050

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2835 7.77    5.4223 5.1311 5.1167

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3018 8.27    5.5446 5.1963 5.1853

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3046 8.35    5.5633 5.2063 5.1958

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3137 8.59 20.200000 5.3600 12:02:46 PM 5.3600 5.6241 5.2387 5.2299

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3214 8.81    5.6756 5.2661 5.2587

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3270 8.96    5.7130 5.2860 5.2797

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3445 9.44    5.8300 5.3484 5.3453

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3480 9.53 215.168000 5.4000 3:34:52 PM 5.3997 5.8534 5.3608 5.3584

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3536 9.69    5.8908 5.3808 5.3794

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3590 9.84    5.9269 5.4000 5.3997

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3807 10.43    5.9395 5.4298 5.4297

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3933 10.78    5.9467 5.4472 5.4471

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4031 11.04    5.9524 5.4606 5.4607

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4178 11.45    5.9609 5.4808 5.4810

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4402 12.06    5.9738 5.5116 5.5120

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4465 12.23    5.9775 5.5203 5.5207

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4563 12.50    5.9831 5.5338 5.5343

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4717 12.92    5.9920 5.5550 5.5556

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4906 13.44    6.0030 5.5809 5.5817

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4946 13.55    6.0053 5.5864 5.5872

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4997 13.69    6.0082 5.5935 5.5943

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5271 14.44 22.062000 5.8500 3:03:38 PM 5.7521 6.0241 5.6311 5.6322

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5319 14.57    6.0268 5.6377 5.6388

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5403 14.80 10.000000 5.3900 3:44:14 PM 5.3765 6.0317 5.6493 5.6505

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5592 15.32    6.0426 5.6753 5.6766

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6047 16.57    6.0689 5.7378 5.7395

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6586 18.04    6.1000 5.8119 5.8141

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6648 18.21    6.1036 5.8204 5.8227

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6830 18.71    6.1141 5.8455 5.8479

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7004 19.19 4,606.000000 5.9100 4:09:25 PM 5.9026 6.1242 5.8694 5.8719

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7082 19.40    6.1287 5.8801 5.8827

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7202 19.73    6.1356 5.8966 5.8993

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7230 19.81 401.615665 5.9051 3:58:08 PM 5.9102 6.1373 5.9005 5.9032

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7503 20.56    6.2024 5.9820 5.9843

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8209 22.49    6.3709 6.1928 6.1939

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8538 23.39    6.4494 6.2910 6.2916

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8615 23.60 623.710000 6.1700 3:21:10 PM 6.1788 6.4678 6.3140 6.3145

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8903 24.39 4.000000 6.3000 3:10:03 PM 6.3498 6.5365 6.4000 6.4000


