
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 28 0.08    2.8394 2.7096 2.7096

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 45 0.12    2.5148 2.3500 2.3500

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 82 0.22 2.487000 4.0000 3:22:26 PM 3.5974 2.4274 2.2575 2.2575

FXTN 10-30 PIBD1012J302 12.1250 4M 10/17/2012 105 0.29    2.3731 2.2000 2.2000

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 136 0.37    2.4107 2.2369 2.2369

FXTN 07-42 PIBD0713A421 9.0000 6M 1/5/2013 185 0.51    2.4701 2.2952 2.2952

FXTN 03-19 PIBD0313A199 5.2500 6M 1/7/2013 187 0.51 10.000000 3.0000 11:43:52 AM 3.0000 2.4726 2.2976 2.2976

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 242 0.66 1.680000 3.2500 3:58:05 PM 3.2500 2.5214 2.3489 2.3473

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 252 0.69    2.5301 2.3581 2.3562

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 266 0.73    2.5423 2.3710 2.3687

FXTN 10-32 PIBD1013E320 11.7500 11M 5/15/2013 315 0.86    2.5852 2.4162 2.4125

FXTN 07-44 PIBD0713F446 9.6250 1Y 6/29/2013 360 0.99    2.6271 2.4595 2.4544

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 392 1.07    2.6824 2.5078 2.5015

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 462 1.27    2.8032 2.6133 2.6044

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 486 1.33    2.8446 2.6494 2.6397

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 572 1.57 1.000000 3.2500 10:41:57 AM 3.2500 2.9931 2.7791 2.7662

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 629 1.72    3.0915 2.8650 2.8500

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 741 2.03    3.3258 3.0358 3.0231

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 812 2.22    3.4742 3.1440 3.1329

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 822 2.25    3.4952 3.1593 3.1483

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 832 2.28    3.5161 3.1745 3.1638

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 965 2.64    3.7942 3.3773 3.3694

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1043 2.86 48.000000 3.4750 3:21:35 PM 3.4750 3.9573 3.4963 3.4899

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1052 2.88 30.000000 3.5500 2:46:36 PM 3.5500 3.9762 3.5100 3.5038

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1112 3.05    4.0785 3.6464 3.6404

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1141 3.13 2.000000 4.7000 2:16:32 PM 4.7000 4.1279 3.7123 3.7064

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1147 3.14    4.1382 3.7259 3.7201

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1239 3.39 55.000000 4.2500 3:57:23 PM 4.2906 4.2951 3.9350 3.9295

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1259 3.45    4.3292 3.9805 3.9750

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1287 3.53    4.3769 4.0441 4.0387

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1302 3.57 1.000000 4.2850 10:43:41 AM 4.2850 4.4025 4.0782 4.0729

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1338 3.67    4.4639 4.1600 4.1548

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1365 3.74    4.5099 4.2214 4.2163

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1393 3.82    4.5577 4.2850 4.2800

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1523 4.17 182.500000 4.5600 3:50:55 PM 4.5244 4.7511 4.4430 4.4219

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1543 4.23    4.7808 4.4673 4.4437

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1596 4.37    4.8596 4.5317 4.5015

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1731 4.74    5.0605 4.6958 4.6488

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1755 4.81    5.0962 4.7250 4.6750

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1872 5.13 75.000000 4.7500 4:06:30 PM 4.7667 5.1053 4.7610 4.7150

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1876 5.14    5.1056 4.7622 4.7163

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1942 5.32    5.1107 4.7825 4.7389

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2037 5.58    5.1181 4.8117 4.7713

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2236 6.13 1,835.000000 4.8700 3:08:09 PM 4.9061 5.1336 4.8728 4.8393
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2330 6.38    5.1409 4.9017 4.8714

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2421 6.63    5.1479 4.9297 4.9025

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2487 6.81    5.1531 4.9500 4.9250

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2785 7.63    5.3498 5.0204 5.0020

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2968 8.13 0.500000 5.3250 3:23:58 PM 5.3250 5.4705 5.0636 5.0492

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2996 8.21    5.4890 5.0702 5.0564

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3087 8.46 2.000000 5.3250 3:24:28 PM 5.3250 5.5491 5.0917 5.0799

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3164 8.67 5.000000 5.2500 2:32:56 PM 5.2500 5.5999 5.1099 5.0998

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3220 8.82 500.000000 5.2600 9:49:59 AM 5.2600 5.6369 5.1231 5.1143

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3395 9.30 253.000000 5.3000 3:42:08 PM 5.2753 5.7524 5.1644 5.1595

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3430 9.40 171.900000 5.2250 2:55:12 PM 5.2468 5.7755 5.1727 5.1685

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3486 9.55 972.000000 5.2000 12:09:29 PM 5.1969 5.8124 5.1859 5.1830

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3540 9.70    5.8481 5.1987 5.1969

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3757 10.29    5.8580 5.2389 5.2368

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3883 10.64    5.8637 5.2623 5.2600

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3981 10.91    5.8682 5.2805 5.2781

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4128 11.31    5.8749 5.3078 5.3051

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4352 11.92    5.8851 5.3493 5.3464

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4415 12.10    5.8880 5.3610 5.3580

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4513 12.36    5.8925 5.3792 5.3760

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4667 12.79    5.8995 5.4078 5.4043

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4856 13.30    5.9081 5.4429 5.4391

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4896 13.41    5.9100 5.4503 5.4465

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4947 13.55    5.9123 5.4598 5.4559

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5221 14.30    5.9248 5.5106 5.5063

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5269 14.44    5.9270 5.5195 5.5151

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5353 14.67 2.300000 5.3750 2:33:54 PM 5.2444 5.9308 5.5351 5.5306

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5542 15.18    5.9395 5.5702 5.5654

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5997 16.43    5.9602 5.6546 5.6491

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6536 17.91    5.9848 5.7546 5.7483

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6598 18.08    5.9877 5.7661 5.7597

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6780 18.58    5.9960 5.7999 5.7932

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6954 19.05 42,525.400000 5.8415 4:14:53 PM 5.8446 6.0039 5.8322 5.8252

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7032 19.27    6.0075 5.8467 5.8396

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7152 19.59 291.500000 5.9000 3:31:06 PM 5.8865 6.0129 5.8689 5.8617

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7180 19.67 1,623.920100 5.8675 3:57:19 PM 5.8633 6.0142 5.8741 5.8668

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7453 20.42    6.0623 5.9001 5.8938

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8159 22.35    6.1866 5.9672 5.9637

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8488 23.25    6.2446 5.9985 5.9962

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8565 23.47 1,229.640000 6.0375 4:05:53 PM 6.0323 6.2581 6.0058 6.0038

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8853 24.25 16.000000 6.0300 2:54:22 PM 6.0300 6.3088 6.0332 6.0323


