
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 72 0.20    2.3700 2.2144 2.2094

FXTN 07-40 PIBD0712H408 11.3750 3M 8/18/2012 89 0.24    2.3351 2.1825 2.1775

RTB 03-07 PIID0312I070 5.2500 4M 9/24/2012 126 0.35 6.740000 2.8500 11:44:36 AM 2.8796 2.3674 2.2080 2.1912

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 149 0.41    2.3955 2.2310 2.2060

FXTN 07-41 PIBD0712K413 10.5000 6M 11/17/2012 180 0.49    2.4639 2.2775 2.2501

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 229 0.63    2.6116 2.3713 2.3512

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 231 0.63    2.6177 2.3751 2.3554

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 286 0.78    2.7834 2.4803 2.4689

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 296 0.81    2.8136 2.4995 2.4895

FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 310 0.85    2.8558 2.5262 2.5184

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 359 0.98    3.0035 2.6200 2.6196

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 404 1.11    3.0359 2.6601 2.6519

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 436 1.19 8.400000 4.3000 11:14:27 AM 3.2996 3.0589 2.6887 2.6749

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 506 1.39    3.1093 2.7511 2.7251

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 530 1.45    3.1266 2.7725 2.7423

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 616 1.69    3.1886 2.8492 2.8041

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 673 1.84    3.2296 2.9000 2.8450

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 785 2.15    3.4198 3.0787 3.0277

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 856 2.35    3.5404 3.1920 3.1435

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 866 2.37    3.5574 3.2080 3.1598

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 876 2.40    3.5744 3.2239 3.1761

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1009 2.76    3.8003 3.4362 3.3931

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1087 2.98    3.9328 3.5606 3.5203

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1096 3.00    3.9481 3.5750 3.5350

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1156 3.17    4.0990 3.7114 3.6722

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1185 3.25 0.700000 5.0000 11:17:03 AM 5.0000 4.1719 3.7773 3.7386

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1191 3.26    4.1870 3.7909 3.7523

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1283 3.52    4.4184 4.0000 3.9627

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1303 3.57    4.4687 4.0455 4.0085

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1331 3.65    4.5392 4.1091 4.0725

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1346 3.69    4.5769 4.1432 4.1068

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1382 3.79 0.200000 5.2500 10:34:46 AM 5.2500 4.6674 4.2250 4.1892

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1409 3.86    4.7353 4.2864 4.2510

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1437 3.94    4.8058 4.3500 4.3150

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1567 4.29    4.9190 4.5206 4.4892

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1587 4.35    4.9365 4.5468 4.5160

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1640 4.49    4.9826 4.6164 4.5870

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1775 4.86    5.1002 4.7935 4.7678

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1799 4.93    5.1212 4.8250 4.8000

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1916 5.25 100.000000 4.8250 3:29:58 PM 4.8525 5.1445 4.8650 4.8335

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1920 5.26    5.1453 4.8663 4.8346

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1986 5.44    5.1585 4.8889 4.8535

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2081 5.70    5.1775 4.9213 4.8807

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2280 6.25    5.2172 4.9893 4.9376
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2374 6.50    5.2360 5.0214 4.9645

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2465 6.75    5.2541 5.0525 4.9905

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2531 6.93 693.000000 5.0200 3:26:26 PM 5.0094 5.2673 5.0750 5.0094

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2829 7.75    5.4588 5.1910 5.1444

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3012 8.25    5.5763 5.2623 5.2273

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3040 8.33    5.5943 5.2732 5.2400

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3131 8.58    5.6528 5.3086 5.2812

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3208 8.79    5.7023 5.3386 5.3161

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3264 8.94    5.7383 5.3604 5.3415

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3439 9.42 201.000000 5.4000 3:40:39 PM 5.3990 5.8507 5.4285 5.4207

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3474 9.52 350.000000 5.4950 3:40:03 PM 5.4864 5.8732 5.4422 5.4366

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3530 9.67    5.9092 5.4640 5.4620

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3584 9.82    5.9438 5.4850 5.4864

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3801 10.41    5.9628 5.5180 5.5199

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3927 10.76    5.9738 5.5371 5.5393

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4025 11.03    5.9823 5.5520 5.5544

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4172 11.43    5.9951 5.5743 5.5771

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4396 12.04    6.0147 5.6083 5.6116

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4459 12.22    6.0202 5.6179 5.6213

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4557 12.48    6.0287 5.6328 5.6365

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4711 12.91    6.0421 5.6562 5.6602

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4900 13.42    6.0586 5.6849 5.6893

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4940 13.53    6.0621 5.6909 5.6955

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4991 13.67    6.0666 5.6987 5.7034

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5265 14.42 2.140000 5.9500 3:34:25 PM 5.8678 6.0905 5.7403 5.7456

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5313 14.56    6.0947 5.7476 5.7530

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5397 14.79    6.1020 5.7603 5.7660

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5586 15.30    6.1185 5.7890 5.7951

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6041 16.55    6.1582 5.8581 5.8653

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6580 18.03    6.2052 5.9400 5.9484

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6642 18.20    6.2106 5.9494 5.9579

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6824 18.70    6.2265 5.9770 5.9860

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6998 19.17 2,770.500000 6.0700 3:50:51 PM 6.0537 6.2416 6.0035 6.0128

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7076 19.39    6.2484 6.0153 6.0249

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7196 19.72    6.2589 6.0335 6.0434

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7224 19.79 161.261679 5.9475 3:59:49 PM 5.9438 6.2613 6.0378 6.0477

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7497 20.54    6.3329 6.0850 6.0933

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8203 22.47    6.5180 6.2071 6.2112

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8532 23.38    6.6043 6.2639 6.2661

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8609 23.59 557.804000 6.3750 2:17:13 PM 6.2337 6.6245 6.2773 6.2790

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8897 24.38 300.000000 6.3266 10:22:37 AM 6.3270 6.7000 6.3270 6.3270


