
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

FXTN 07-40 PIBD0712H408 11.3750 <1M 8/18/2012 16 0.04    3.1014 3.0341 3.0341

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 53 0.15 1.160000 2.5000 3:24:24 PM 2.5000 2.2102 2.0647 2.0562

FXTN 10-30 PIBD1012J302 12.1250 2M 10/17/2012 76 0.21    2.0736 1.9313 1.9125

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 107 0.29    2.0416 1.8934 1.8727

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 156 0.43    2.1891 2.0184 2.0102

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 158 0.43 466.427000 2.0000 11:03:31 AM 2.1956 2.1951 2.0235 2.0158

FXTN 07-43 PIBD0713C438 8.7500 7M 3/3/2013 213 0.58 1,591.469000 2.3650 2:56:40 PM 2.3560 2.3221 2.1308 2.1306

FXTN 05-66 PIBD0513C664 6.6250 8M 3/13/2013 223 0.61    2.3367 2.1432 2.1428

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 237 0.65    2.3573 2.1604 2.1600

FXTN 10-32 PIBD1013E320 11.7500 10M 5/15/2013 286 0.78    2.4292 2.2209 2.2199

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 331 0.91    2.4952 2.2764 2.2750

RTB 05-07 PIID0513G075 9.0000 1Y 7/31/2013 363 0.99 112.388252 4.3000 11:33:36 AM 2.3358 2.5399 2.3135 2.3115

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 433 1.19    2.6199 2.3760 2.3703

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 457 1.25    2.6473 2.3974 2.3905

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 543 1.49 20.000000 2.5200 3:15:12 PM 2.5200 2.7455 2.4741 2.4629

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 600 1.64    2.8106 2.5250 2.5108

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 712 1.95    2.9385 2.6250 2.6050

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 783 2.15 3.480000 3.3250 3:56:59 PM 3.1871 3.1298 2.7972 2.7772

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 793 2.17 3.000000 3.5000 8:58:04 AM 3.5000 3.1568 2.8215 2.8015

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 803 2.20    3.1837 2.8458 2.8258

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 936 2.56    3.5422 3.1684 3.1484

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1014 2.78    3.7525 3.3576 3.3376

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1023 2.80    3.7767 3.3794 3.3594

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1083 2.97 1.690000 3.9800 8:58:30 AM 3.9800 3.9385 3.5250 3.5050

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1112 3.05 1.258000 3.7001 3:05:49 PM 3.7001 4.0067 3.5998 3.5783

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1118 3.06    4.0209 3.6153 3.5934

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1210 3.32    4.2374 3.8527 3.8259

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1230 3.37    4.2845 3.9043 3.8764

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1258 3.45    4.3505 3.9765 3.9472

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1273 3.49    4.3858 4.0152 3.9851

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1309 3.59 0.230000 4.5000 2:46:31 PM 4.2825 4.4705 4.1081 4.0760

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1336 3.66    4.5341 4.1778 4.1443

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1364 3.74    4.6000 4.2500 4.2150

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1494 4.09 50.000000 4.3750 8:48:39 AM 4.3750 4.6477 4.3474 4.2879

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1514 4.15    4.6550 4.3623 4.2991

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1567 4.29    4.6745 4.4020 4.3288

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1702 4.66 120.000000 4.4500 11:29:28 AM 4.4583 4.7240 4.5031 4.4045

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1726 4.73    4.7328 4.5211 4.4180

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1798 4.93    4.7592 4.5750 4.4583

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1843 5.05 283.710000 4.7500 3:22:49 PM 4.6852 4.7667 4.5841 4.4745

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1847 5.06    4.7674 4.5849 4.4759

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1913 5.24    4.7783 4.5982 4.4996

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 2008 5.50 350.000000 4.6200 11:16:53 AM 4.6200 4.7941 4.6173 4.5336

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2207 6.05 2,170.000000 4.6500 4:03:19 PM 4.6486 4.8271 4.6575 4.6049
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2301 6.30    4.8427 4.6764 4.6386

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2392 6.55    4.8578 4.6948 4.6712

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2458 6.73    4.8688 4.7081 4.6949

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2542 6.96    4.8827 4.7250 4.7250

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2756 7.55    4.9118 4.7533 4.7532

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2939 8.05 100.040000 4.7800 3:28:24 PM 4.7800 4.9368 4.7775 4.7774

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2967 8.13    4.9406 4.7812 4.7811

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3058 8.38 10.786137 4.8500 2:57:26 PM 4.8593 4.9530 4.7933 4.7931

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3135 8.59 1,150.700000 4.8250 4:04:35 PM 4.8302 4.9634 4.8035 4.8033

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3191 8.74    4.9711 4.8109 4.8107

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3366 9.22 1.000000 5.0000 3:21:42 PM 5.0000 4.9949 4.8341 4.8338

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3401 9.32 591.780000 4.8550 3:47:20 PM 4.8489 4.9997 4.8387 4.8384

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3457 9.47 809.000000 4.8500 2:13:36 PM 4.8471 5.0073 4.8461 4.8458

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3511 9.62    5.0146 4.8532 4.8529

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3652 10.01 1,555.120000 4.8600 2:28:42 PM 4.8715 5.0338 4.8719 4.8715

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3728 10.21    5.0486 4.8877 4.8873

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3854 10.56    5.0730 4.9139 4.9136

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3952 10.83    5.0919 4.9342 4.9340

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4099 11.23    5.1204 4.9647 4.9646

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4323 11.84    5.1638 5.0113 5.0112

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4386 12.02    5.1760 5.0244 5.0244

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4484 12.28    5.1949 5.0447 5.0448

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4638 12.71    5.2248 5.0767 5.0768

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4827 13.22    5.2614 5.1159 5.1162

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4867 13.33    5.2691 5.1243 5.1245

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4918 13.47    5.2790 5.1348 5.1351

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5192 14.22 707.587000 5.3350 4:08:13 PM 5.3307 5.3320 5.1918 5.1922

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5240 14.36    5.3413 5.2017 5.2022

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5324 14.59 290.772000 5.2750 3:54:29 PM 5.2845 5.3576 5.2192 5.2197

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5513 15.10    5.3942 5.2584 5.2590

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5968 16.35    5.4823 5.3529 5.3538

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6507 17.83    5.5866 5.4649 5.4660

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6569 18.00    5.5986 5.4777 5.4789

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6751 18.50    5.6339 5.5155 5.5168

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6925 18.97 2,824.692588 5.5425 4:09:28 PM 5.5448 5.6676 5.5517 5.5531

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7003 19.19    5.6827 5.5679 5.5693

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7123 19.52    5.7059 5.5928 5.5943

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7151 19.59 415.193940 5.6000 3:52:34 PM 5.6001 5.7113 5.5986 5.6001

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7424 20.34    5.7525 5.6274 5.6219

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8130 22.27    5.8589 5.7018 5.6783

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8459 23.18 1.000000 5.8250 11:38:59 AM 5.8250 5.9085 5.7365 5.7045

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8536 23.39 27.350000 5.8500 2:48:23 PM 5.6867 5.9201 5.7446 5.7107

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8824 24.18 884.060000 5.7250 2:49:56 PM 5.7350 5.9635 5.7750 5.7336


