
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 70 0.19    2.3879 2.2281 2.2044

FXTN 07-40 PIBD0712H408 11.3750 3M 8/18/2012 87 0.24    2.3666 2.2054 2.1725

RTB 03-07 PIID0312I070 5.2500 4M 9/24/2012 124 0.34 0.100000 3.2000 2:32:13 PM 3.2000 2.3773 2.2118 2.1815

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 147 0.40    2.3883 2.2200 2.1930

FXTN 07-41 PIBD0712K413 10.5000 6M 11/17/2012 178 0.49    2.4480 2.2783 2.2477

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 227 0.62    2.6009 2.4321 2.3852

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 229 0.63    2.6072 2.4384 2.3908

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 284 0.78 10.000000 3.0000 9:57:37 AM 3.0000 2.7788 2.6109 2.5452

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 294 0.81 10.000000 3.0000 10:00:35 AM 3.0000 2.8100 2.6423 2.5732

FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 308 0.84    2.8537 2.6862 2.6125

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 357 0.98    3.0065 2.8400 2.7500

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 402 1.10    3.0450 2.8479 2.7708

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 434 1.19 2.500000 2.6750 11:29:15 AM 2.6750 3.0724 2.8535 2.7856

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 504 1.38    3.1322 2.8657 2.8179

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 528 1.45    3.1527 2.8700 2.8290

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 614 1.68    3.2263 2.8850 2.8687

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 671 1.84 500.000000 2.8950 10:50:18 AM 2.8950 3.2750 2.8950 2.8950

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 783 2.15    3.4736 3.0750 3.0618

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 854 2.34 4.860000 4.0500 3:34:53 PM 4.0449 3.5995 3.1892 3.1676

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 864 2.37    3.6172 3.2053 3.1824

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 874 2.39    3.6349 3.2213 3.1973

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1007 2.76    3.8707 3.4351 3.3954

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1085 2.97    4.0090 3.5605 3.5116

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1094 3.00    4.0250 3.5750 3.5250

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1154 3.16    4.1671 3.7070 3.6622

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1183 3.24 2.800000 4.6000 3:25:18 PM 4.4121 4.2358 3.7707 3.7286

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1189 3.26    4.2500 3.7839 3.7423

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1281 3.51    4.4679 3.9863 3.9527

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1301 3.56    4.5153 4.0303 3.9985

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1329 3.64    4.5816 4.0919 4.0625

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1344 3.68 0.250000 4.7500 11:01:49 AM 4.7500 4.6171 4.1249 4.0968

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1380 3.78 11.500000 4.2000 11:45:04 AM 4.3030 4.7024 4.2040 4.1792

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1407 3.85    4.7664 4.2634 4.2410

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1435 3.93    4.8327 4.3250 4.3050

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1565 4.29    4.9529 4.5046 4.4792

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1585 4.34 1.250000 5.1000 3:29:39 PM 4.8597 4.9713 4.5322 4.5060

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1638 4.49    5.0203 4.6054 4.5770

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1773 4.86    5.1451 4.7919 4.7578

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1797 4.92    5.1673 4.8250 4.7900

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1914 5.24 3.000000 4.9000 11:12:41 AM 4.9000 5.1818 4.8650 4.8276

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1918 5.25 4.000000 4.9500 11:00:37 AM 4.9500 5.1822 4.8663 4.8288

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1984 5.44 0.505000 4.7250 11:42:04 AM 4.7250 5.1904 4.8889 4.8500

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2079 5.70    5.2021 4.9213 4.8805

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2278 6.24    5.2267 4.9893 4.9444
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2372 6.50    5.2383 5.0214 4.9746

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2463 6.75    5.2495 5.0525 5.0038

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2529 6.93    5.2577 5.0750 5.0250

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2827 7.75 3.000000 5.5000 11:13:09 AM 5.5000 5.4751 5.2024 5.1394

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3010 8.25 11.790516 5.4750 3:01:39 PM 5.4877 5.6085 5.2806 5.2097

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3038 8.32    5.6290 5.2925 5.2205

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3129 8.57    5.6953 5.3314 5.2554

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3206 8.78    5.7515 5.3643 5.2850

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3262 8.94 30.762000 5.3270 10:59:04 AM 5.3270 5.7924 5.3882 5.3065

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3437 9.42    5.9200 5.4630 5.3737

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3472 9.51 680.000000 5.4250 3:30:02 PM 5.4294 5.9455 5.4780 5.3872

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3528 9.67    5.9864 5.5019 5.4087

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3582 9.81    6.0258 5.5250 5.4294

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3799 10.41    6.0378 5.5515 5.4626

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3925 10.75    6.0448 5.5669 5.4819

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4023 11.02    6.0502 5.5789 5.4970

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4170 11.42    6.0583 5.5968 5.5195

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4394 12.04    6.0707 5.6242 5.5538

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4457 12.21    6.0742 5.6319 5.5634

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4555 12.48    6.0796 5.6438 5.5784

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4709 12.90    6.0882 5.6626 5.6020

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4898 13.42    6.0986 5.6857 5.6310

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4938 13.53    6.1008 5.6906 5.6371

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4989 13.67    6.1037 5.6968 5.6449

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5263 14.42 11.600000 5.7500 2:59:44 PM 5.9931 6.1188 5.7303 5.6869

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5311 14.55    6.1215 5.7361 5.6942

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5395 14.78 4.500000 5.3800 10:53:16 AM 5.3800 6.1261 5.7464 5.7071

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5584 15.30    6.1366 5.7695 5.7361

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6039 16.55    6.1618 5.8250 5.8058

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6578 18.02 7.000000 6.1250 2:57:31 PM 6.1250 6.1916 5.8909 5.8883

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6640 18.19    6.1951 5.8984 5.8978

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6822 18.69    6.2052 5.9207 5.9257

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6996 19.17 5,084.218900 5.9900 4:07:20 PM 5.9916 6.2148 5.9419 5.9523

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7074 19.38    6.2191 5.9514 5.9643

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7194 19.71    6.2257 5.9661 5.9827

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7222 19.79 391.933865 5.9000 3:47:02 PM 5.9267 6.2273 5.9695 5.9870

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7495 20.53    6.3022 6.0601 6.0666

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8201 22.47    6.4960 6.2946 6.2726

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8530 23.37 80.900000 6.7000 11:49:03 AM 6.7000 6.5863 6.4038 6.3685

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8607 23.58 1,117.455000 6.1750 3:41:56 PM 6.1747 6.6075 6.4294 6.3910

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8895 24.37    6.6865 6.5250 6.4750


