
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 68 0.19 1.921100 3.0000 10:44:04 AM 3.0000 2.3841 2.2281 2.3604

FXTN 07-40 PIBD0712H408 11.3750 3M 8/18/2012 85 0.23 190.010000 2.3750 3:01:34 PM 2.4146 2.3672 2.2054 2.4043

RTB 03-07 PIID0312I070 5.2500 4M 9/24/2012 122 0.33    2.3806 2.2118 2.3134

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 145 0.40    2.3927 2.2200 2.2429

FXTN 07-41 PIBD0712K413 10.5000 6M 11/17/2012 176 0.48    2.4518 2.2770 2.2455

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 225 0.62    2.6013 2.4270 2.3768

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 227 0.62    2.6074 2.4332 2.3821

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 282 0.77    2.7751 2.6015 2.5295

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 292 0.80    2.8056 2.6321 2.5562

FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 306 0.84    2.8483 2.6750 2.5937

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 355 0.97    2.9977 2.8250 2.7250

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 400 1.10    3.0380 2.8357 2.7357

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 432 1.18    3.0666 2.8434 2.7434

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 502 1.38    3.1293 2.8601 2.7601

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 526 1.44    3.1508 2.8658 2.7658

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 612 1.68 63.550300 2.8000 3:48:50 PM 2.8000 3.2278 2.8864 2.7864

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 669 1.83    3.2788 2.9000 2.8000

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 781 2.14    3.4698 3.0721 2.9893

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 852 2.33 1.323000 4.1150 2:26:44 PM 4.1150 3.5908 3.1812 3.1093

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 862 2.36    3.6079 3.1966 3.1262

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 872 2.39    3.6249 3.2119 3.1431

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 1005 2.75    3.8517 3.4163 3.3679

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1083 2.97    3.9847 3.5362 3.4998

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1092 2.99    4.0000 3.5500 3.5150

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1152 3.16    4.1458 3.6908 3.6531

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1181 3.24 0.500000 4.7500 3:25:53 PM 4.7500 4.2163 3.7588 3.7199

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1187 3.25    4.2309 3.7729 3.7337

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1279 3.50    4.4545 3.9887 3.9455

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1299 3.56    4.5031 4.0356 3.9915

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1327 3.64    4.5712 4.1013 4.0560

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1342 3.68 10.159000 4.8750 11:24:30 AM 4.8750 4.6077 4.1365 4.0905

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1378 3.78 1.800000 4.7000 3:30:53 PM 4.6583 4.6952 4.2210 4.1734

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1405 3.85    4.7608 4.2843 4.2355

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1433 3.93    4.8288 4.3500 4.3000

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1563 4.28 4.973000 5.0000 11:25:03 AM 5.0000 4.9268 4.5278 4.4760

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1583 4.34 1.100000 4.8000 12:02:16 PM 4.8113 4.9418 4.5551 4.5030

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1636 4.48    4.9818 4.6276 4.5748

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1771 4.85 6.229000 5.2000 11:25:43 AM 5.2000 5.0835 4.8122 4.7575

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1795 4.92    5.1015 4.8450 4.7900

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1912 5.24 2.000000 4.9000 12:02:56 PM 4.9000 5.1262 4.8818 4.8272

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1916 5.25    5.1270 4.8830 4.8284

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1982 5.43 1.864000 5.3000 11:26:20 AM 5.3000 5.1409 4.9038 4.8494

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2077 5.69    5.1610 4.9336 4.8796

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2276 6.24    5.2029 4.9961 4.9428
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2370 6.49    5.2227 5.0257 4.9726

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2461 6.74 4.613545 4.4500 9:43:02 AM 4.4500 5.2419 5.0543 5.0015

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2527 6.92    5.2558 5.0750 5.0225

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2825 7.74    5.4697 5.2080 5.1576

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3008 8.24    5.6010 5.2897 5.2406

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3036 8.32    5.6211 5.3022 5.2533

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3127 8.57 7.590908 4.9000 9:39:34 AM 4.9000 5.6864 5.3428 5.2946

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3204 8.78    5.7417 5.3772 5.3295

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3260 8.93    5.7819 5.4022 5.3549

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3435 9.41    5.9075 5.4803 5.4342

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3470 9.51 3.230000 5.4100 3:16:27 PM 5.4075 5.9326 5.4959 5.4501

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3526 9.66    5.9728 5.5209 5.4755

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3580 9.81    6.0115 5.5450 5.5000

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3797 10.40    6.0261 5.5725 5.5291

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3923 10.75    6.0346 5.5885 5.5460

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4021 11.02    6.0411 5.6009 5.5591

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4168 11.42    6.0510 5.6196 5.5788

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4392 12.03    6.0660 5.6480 5.6089

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4455 12.21    6.0702 5.6559 5.6173

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4553 12.47    6.0768 5.6684 5.6305

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4707 12.90    6.0872 5.6879 5.6511

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4896 13.41    6.0998 5.7119 5.6765

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4936 13.52    6.1025 5.7169 5.6818

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4987 13.66 130.000000 5.9250 11:59:56 AM 6.0298 6.1059 5.7234 5.6887

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5261 14.41 2.600000 5.7000 3:15:25 PM 5.7633 6.1243 5.7581 5.7254

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5309 14.55    6.1275 5.7642 5.7318

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5393 14.78 4.000000 5.3900 11:51:21 AM 5.3900 6.1332 5.7749 5.7431

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5582 15.29    6.1459 5.7988 5.7684

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6037 16.54 30.000000 6.0250 12:01:34 PM 6.0250 6.1764 5.8565 5.8294

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6576 18.02    6.2126 5.9249 5.9017

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6638 18.19    6.2167 5.9327 5.9100

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6820 18.68 1.590000 5.9300 11:00:46 AM 5.9300 6.2289 5.9558 5.9344

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6994 19.16 178.628000 6.0150 3:09:02 PM 6.0348 6.2406 5.9779 5.9578

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7072 19.38    6.2458 5.9878 5.9682

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7192 19.70    6.2539 6.0030 5.9843

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7220 19.78 239.101000 5.9800 3:57:31 PM 5.9532 6.2558 6.0065 5.9881

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7493 20.53 10.000000 6.2000 12:02:41 PM 6.2000 6.3257 6.0952 6.0798

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8199 22.46    6.5067 6.3246 6.3169

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8528 23.36 0.768783 6.5000 9:40:36 AM 6.5000 6.5911 6.4314 6.4274

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8605 23.58 210.700000 6.2850 3:15:50 PM 6.2382 6.6108 6.4564 6.4533

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8893 24.36 1.000000 6.2500 3:02:29 PM 6.2500 6.6846 6.5500 6.5500


