
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 <1M 8/1/2012 14 0.04    3.3962 3.3404 3.3404

FXTN 07-40 PIBD0712H408 11.3750 1M 8/18/2012 31 0.08 30.250000 2.2100 9:55:55 AM 2.2100 2.6066 2.4779 2.4779

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 68 0.19 201.000000 2.2100 9:39:30 AM 2.2164 2.3145 2.1129 2.1129

FXTN 10-30 PIBD1012J302 12.1250 3M 10/17/2012 91 0.25    2.2404 2.0000 2.0000

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 122 0.33    2.2879 2.0554 2.0553

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 171 0.47    2.3631 2.1429 2.1428

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 173 0.47    2.3662 2.1464 2.1464

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 228 0.62 10.875000 2.7500 11:14:08 AM 2.7195 2.4656 2.2228 2.2227

FXTN 05-66 PIBD0513C664 6.6250 8M 3/13/2013 238 0.65    2.4837 2.2365 2.2364

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 252 0.69    2.5092 2.2558 2.2557

FXTN 10-32 PIBD1013E320 11.7500 10M 5/15/2013 301 0.82    2.5982 2.3231 2.3230

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 346 0.95 100.000000 2.3500 2:50:03 PM 2.3500 2.6800 2.3849 2.3848

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 378 1.04 11.000000 3.0000 3:47:17 PM 4.3625 2.7168 2.4199 2.4183

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 448 1.23    2.7728 2.4861 2.4798

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 472 1.29 194.360000 2.4000 2:50:30 PM 2.4000 2.7920 2.5088 2.5009

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 558 1.53    2.8609 2.5901 2.5765

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 615 1.68    2.9065 2.6441 2.6266

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 727 1.99    2.9962 2.7500 2.7250

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 798 2.19 101.400000 3.5000 3:49:57 PM 3.3521 3.1805 2.9383 2.9191

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 808 2.21    3.2065 2.9649 2.9464

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 818 2.24    3.2325 2.9914 2.9737

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 951 2.61    3.5779 3.3442 3.3372

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1029 2.82    3.7805 3.5511 3.5504

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1038 2.84 29.000000 4.0000 10:58:01 AM 4.0000 3.8038 3.5750 3.5750

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1098 3.01    3.9370 3.7070 3.7070

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1127 3.09 22.826000 4.5000 12:00:28 PM 4.2099 4.0013 3.7707 3.7707

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1133 3.10    4.0146 3.7839 3.7839

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1225 3.36    4.2187 3.9863 3.9863

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1245 3.41    4.2631 4.0303 4.0303

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1273 3.49    4.3252 4.0919 4.0919

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1288 3.53 23.138000 4.0000 4:09:51 PM 4.2443 4.3585 4.1249 4.1249

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1324 3.63 3.000000 4.7000 3:15:16 PM 4.7000 4.4384 4.2040 4.2040

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1351 3.70    4.4983 4.2634 4.2634

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1379 3.78    4.5604 4.3250 4.3250

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1509 4.13 527.000000 4.4500 3:48:30 PM 4.4535 4.6278 4.4134 4.4134

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1529 4.19 43.000000 5.1250 3:06:29 PM 5.1250 4.6381 4.4270 4.4270

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1582 4.33    4.6656 4.4630 4.4630

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1717 4.70    4.7356 4.5547 4.5547

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1741 4.77    4.7481 4.5711 4.5711

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1813 4.97    4.7854 4.6200 4.6200

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1858 5.09 104.026735 4.6000 2:09:45 PM 4.5673 4.7990 4.6271 4.6280

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1862 5.10    4.8002 4.6278 4.6287

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1928 5.28    4.8201 4.6382 4.6405

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2023 5.54 155.000000 4.6350 11:42:11 AM 4.6254 4.8488 4.6533 4.6574
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2222 6.09 171.018000 4.7200 2:47:44 PM 4.7117 4.9088 4.6848 4.6928

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2316 6.35    4.9372 4.6997 4.7095

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2407 6.59 520.800000 4.7500 11:50:21 AM 4.7510 4.9647 4.7141 4.7257

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2473 6.78 550.000000 4.7250 10:16:07 AM 4.7245 4.9846 4.7245 4.7374

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2771 7.59    5.1724 4.7885 4.8018

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2954 8.09 27.864000 4.8250 12:07:29 PM 4.8707 5.2877 4.8278 4.8414

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2982 8.17    5.3053 4.8338 4.8475

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3073 8.42 0.500000 5.1250 8:55:36 AM 5.1250 5.3627 4.8533 4.8671

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3150 8.63 200.000000 4.9500 10:19:08 AM 4.9500 5.4112 4.8698 4.8838

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3206 8.78 50.000000 4.9650 11:26:38 AM 4.9650 5.4465 4.8818 4.8959

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3381 9.26 516.500000 5.0000 3:44:38 PM 4.9629 5.5567 4.9194 4.9337

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3416 9.36 392.000000 4.9750 3:13:25 PM 4.9716 5.5788 4.9269 4.9413

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3472 9.51 451.000000 4.9850 3:18:56 PM 4.9651 5.6141 4.9389 4.9534

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3526 9.66    5.6481 4.9505 4.9651

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3743 10.25    5.6568 4.9913 5.0062

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3869 10.60    5.6619 5.0150 5.0301

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3967 10.87    5.6659 5.0334 5.0487

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4114 11.27    5.6718 5.0610 5.0765

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4338 11.88    5.6808 5.1031 5.1190

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4401 12.06    5.6834 5.1150 5.1309

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4499 12.33    5.6873 5.1334 5.1495

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4653 12.75    5.6936 5.1623 5.1787

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4842 13.27    5.7012 5.1979 5.2145

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4882 13.38    5.7028 5.2054 5.2221

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4933 13.52    5.7049 5.2150 5.2318

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5207 14.27 742.700000 5.4500 3:16:47 PM 5.4296 5.7159 5.2665 5.2837

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5255 14.40    5.7178 5.2755 5.2928

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5339 14.63 4.930000 5.3450 3:54:44 PM 5.3732 5.7212 5.2913 5.3087

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5528 15.15    5.7289 5.3268 5.3445

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5983 16.39    5.7472 5.4124 5.4308

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6522 17.87 85.003000 5.7500 8:53:54 AM 5.5708 5.7690 5.5137 5.5329

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6584 18.04    5.7715 5.5253 5.5447

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6766 18.54 184.526000 5.6250 9:57:47 AM 5.6250 5.7788 5.5595 5.5792

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6940 19.01 23,193.500000 5.6275 4:05:34 PM 5.6001 5.7858 5.5922 5.6122

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7018 19.23    5.7890 5.6069 5.6269

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7138 19.56 2.000000 5.6250 2:18:02 PM 5.6250 5.7938 5.6295 5.6497

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7166 19.63 6,201.239000 5.6350 4:14:43 PM 5.6548 5.7950 5.6347 5.6550

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7439 20.38    5.8341 5.6563 5.6789

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8145 22.32    5.9352 5.7123 5.7407

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8474 23.22 111.379000 5.9250 3:15:25 PM 5.8041 5.9823 5.7383 5.7695

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8551 23.43 936.445000 5.7800 4:10:40 PM 5.7677 5.9934 5.7444 5.7762

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8839 24.22 894.000000 5.8750 11:58:35 AM 5.8364 6.0346 5.7672 5.8014


