
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 22 0.06    2.9587 2.8375 2.8000

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 39 0.11    2.5783 2.4179 2.3643

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 76 0.21    2.4553 2.2989 2.2321

FXTN 10-30 PIBD1012J302 12.1250 4M 10/17/2012 99 0.27    2.3788 2.2250 2.1500

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 130 0.36    2.4207 2.2619 2.1961

FXTN 07-42 PIBD0713A421 9.0000 6M 1/5/2013 179 0.49    2.4869 2.3202 2.2690

FXTN 03-19 PIBD0313A199 5.2500 6M 1/7/2013 181 0.50    2.4896 2.3226 2.2720

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 236 0.65    2.5395 2.3723 2.3413

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 246 0.67    2.5484 2.3812 2.3538

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 260 0.71    2.5609 2.3937 2.3713

FXTN 10-32 PIBD1013E320 11.7500 11M 5/15/2013 309 0.85    2.6045 2.4375 2.4325

FXTN 07-44 PIBD0713F446 9.6250 1Y 6/29/2013 354 0.97    2.6462 2.4786 2.4881

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 386 1.06 3.300000 2.4500 11:56:51 AM 2.4500 2.6917 2.5168 2.5217

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 456 1.25    2.7913 2.6005 2.5950

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 480 1.32    2.8254 2.6291 2.6202

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 566 1.55    2.9478 2.7319 2.7103

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 623 1.71    3.0288 2.8000 2.7700

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 735 2.01    3.2748 3.0118 2.9898

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 806 2.21    3.4307 3.1461 3.1291

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 816 2.24    3.4526 3.1650 3.1487

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 826 2.26    3.4746 3.1839 3.1683

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 959 2.63    3.7667 3.4355 3.4293

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1037 2.84    3.9379 3.5830 3.5823

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1046 2.87 50.000000 3.6000 10:45:17 AM 3.6000 3.9577 3.6000 3.6000

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1106 3.03    4.0710 3.7232 3.7144

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1135 3.11 0.750000 4.5000 3:33:10 PM 4.5000 4.1258 3.7827 3.7696

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1141 3.13    4.1372 3.7950 3.7811

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1233 3.38    4.3110 3.9839 3.9565

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1253 3.43    4.3488 4.0249 3.9946

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1281 3.51    4.4017 4.0824 4.0479

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1296 3.55 0.600000 4.4000 12:02:33 PM 4.4000 4.4300 4.1132 4.0765

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1332 3.65 16.100000 4.7000 3:17:26 PM 4.6906 4.4980 4.1871 4.1452

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1359 3.72    4.5490 4.2425 4.1966

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1387 3.80    4.6019 4.3000 4.2500

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1517 4.16    4.6705 4.3974 4.3548

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1537 4.21    4.6810 4.4123 4.3710

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1590 4.36    4.7090 4.4520 4.4137

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1725 4.73    4.7801 4.5531 4.5226

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1749 4.79    4.7928 4.5711 4.5419

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1821 4.99 1.494000 4.5510 3:47:12 PM 4.5510 4.8308 4.6250 4.6000

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1866 5.11    4.8495 4.6438 4.6205

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1870 5.12    4.8512 4.6454 4.6223

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1936 5.30    4.8787 4.6729 4.6523

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2031 5.56 50.000000 4.6900 8:51:48 AM 4.6900 4.9183 4.7125 4.6955
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2230 6.11    5.0012 4.7954 4.7859

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2324 6.37    5.0404 4.8346 4.8286

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2415 6.62    5.0783 4.8725 4.8700

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2481 6.80    5.1058 4.9000 4.9000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2779 7.61 130.000000 5.0675 11:31:04 AM 5.0675 5.3055 4.9708 4.9411

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2962 8.12 1.000000 5.1750 12:04:42 PM 5.1750 5.4282 5.0142 4.9663

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2990 8.19    5.4469 5.0208 4.9702

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3081 8.44    5.5079 5.0425 4.9827

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3158 8.65 558.850000 5.2000 3:49:34 PM 5.0545 5.5595 5.0607 4.9933

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3214 8.81 300.000000 5.0500 11:49:15 AM 5.0517 5.5971 5.0740 5.0010

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3389 9.28 1,376.430000 5.0800 2:48:23 PM 5.0773 5.7144 5.1156 5.0252

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3424 9.38 1,360.000000 5.0650 11:51:41 AM 5.0790 5.7378 5.1239 5.0300

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3480 9.53 1,183.000000 5.0400 3:18:27 PM 5.0451 5.7753 5.1372 5.0377

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3534 9.68    5.8115 5.1500 5.0451

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3751 10.28    5.8205 5.1866 5.0900

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3877 10.62    5.8257 5.2078 5.1160

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3975 10.89    5.8297 5.2243 5.1362

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4122 11.29    5.8358 5.2491 5.1666

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4346 11.91    5.8450 5.2869 5.2129

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4409 12.08    5.8476 5.2975 5.2259

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4507 12.35    5.8516 5.3140 5.2461

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4661 12.77    5.8580 5.3400 5.2779

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4850 13.29    5.8658 5.3718 5.3170

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4890 13.40    5.8674 5.3786 5.3253

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4941 13.54    5.8695 5.3872 5.3358

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5215 14.29 15.350000 5.5500 3:37:59 PM 5.5750 5.8808 5.4334 5.3924

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5263 14.42    5.8828 5.4415 5.4023

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5347 14.65    5.8862 5.4556 5.4197

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5536 15.17    5.8940 5.4875 5.4587

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5991 16.41    5.9128 5.5642 5.5527

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6530 17.89    5.9350 5.6551 5.6640

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6592 18.06    5.9376 5.6655 5.6768

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6774 18.56    5.9451 5.6962 5.7144

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6948 19.04 12,253.980000 5.7300 4:13:58 PM 5.7177 5.9522 5.7255 5.7504

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7026 19.25    5.9554 5.7387 5.7665

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7146 19.58 1,233.760000 5.8000 4:05:58 PM 5.8088 5.9604 5.7589 5.7913

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7174 19.65 5,018.978000 5.8250 3:50:24 PM 5.7942 5.9615 5.7636 5.7971

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7447 20.40    5.9985 5.7981 5.8173

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8153 22.34    6.0941 5.8873 5.8696

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8482 23.24    6.1387 5.9289 5.8940

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8559 23.45 406.147000 5.9250 3:59:35 PM 5.9225 6.1491 5.9386 5.8997

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8847 24.24 31.500000 6.0000 3:06:14 PM 5.9016 6.1881 5.9750 5.9210


