
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 2 0.01    3.7057 3.7008 3.6995

RTB 03-07 PIID0312I070 5.2500 1M 9/24/2012 39 0.11 332.267800 1.4000 10:44:16 AM 1.4049 2.2145 2.0536 2.0136

FXTN 10-30 PIBD1012J302 12.1250 2M 10/17/2012 62 0.17    1.8832 1.7250 1.6850

FXTN 07-41 PIBD0712K413 10.5000 3M 11/17/2012 93 0.25    1.6134 1.4512 1.4150

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 142 0.39    1.7731 1.5795 1.5620

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 144 0.39    1.7796 1.5848 1.5680

FXTN 07-43 PIBD0713C438 8.7500 7M 3/3/2013 199 0.55    1.9653 1.7409 1.7409

FXTN 05-66 PIBD0513C664 6.6250 7M 3/13/2013 209 0.57    2.0038 1.7780 1.7780

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 223 0.61    2.0575 1.8301 1.8301

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 272 0.75    2.2458 2.0122 2.0122

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 317 0.87    2.4186 2.1794 2.1794

RTB 05-07 PIID0513G075 9.0000 1Y 7/31/2013 349 0.96    2.5416 2.2983 2.2983

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 419 1.15    2.6366 2.3659 2.3650

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 443 1.21    2.6626 2.3817 2.3805

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 529 1.45 0.300000 2.6250 9:15:19 AM 2.6250 2.7556 2.4385 2.4360

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 586 1.61    2.8173 2.4761 2.4727

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 698 1.91    2.9385 2.5500 2.5450

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 769 2.11 0.500000 3.2500 3:46:00 PM 3.2500 3.1320 2.7366 2.7268

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 779 2.13    3.1593 2.7629 2.7524

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 789 2.16    3.1866 2.7892 2.7780

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 922 2.53    3.5492 3.1387 3.1186

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1000 2.74    3.7619 3.3437 3.3183

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1009 2.76    3.7864 3.3673 3.3414

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1069 2.93    3.9500 3.5250 3.4950

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1098 3.01 32.550663 4.0000 3:45:07 PM 3.5418 4.0185 3.5972 3.5667

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1104 3.02    4.0326 3.6122 3.5816

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1196 3.28    4.2499 3.8414 3.8091

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1216 3.33    4.2971 3.8912 3.8586

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1244 3.41    4.3632 3.9609 3.9278

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1259 3.45    4.3986 3.9983 3.9649

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1295 3.55    4.4836 4.0880 4.0540

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1322 3.62    4.5474 4.1552 4.1207

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1350 3.70    4.6135 4.2250 4.1900

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1480 4.05 38.000000 4.3000 3:27:31 PM 4.3000 4.6380 4.3104 4.2769

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1500 4.11    4.6418 4.3235 4.2902

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1553 4.25    4.6518 4.3583 4.3256

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1688 4.62    4.6773 4.4470 4.4159

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1712 4.69    4.6818 4.4627 4.4319

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1784 4.89 20.297000 4.4250 3:39:36 PM 4.4496 4.6954 4.5100 4.4800

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1829 5.01    4.7080 4.5215 4.4933

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1833 5.02    4.7091 4.5225 4.4945

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1899 5.20    4.7277 4.5394 4.5140

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1994 5.46 10.000000 4.5500 3:19:53 PM 4.5500 4.7543 4.5636 4.5421

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2193 6.01 20.000000 4.5250 3:32:48 PM 4.5400 4.8102 4.6144 4.6009
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2287 6.27    4.8366 4.6385 4.6287

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2378 6.52    4.8621 4.6617 4.6556

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2444 6.70    4.8807 4.6785 4.6752

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2528 6.93    4.9042 4.7000 4.7000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2742 7.51    4.9291 4.7328 4.7328

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2925 8.01 33.600000 4.8500 2:50:56 PM 4.8291 4.9504 4.7608 4.7608

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2953 8.09    4.9537 4.7651 4.7651

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3044 8.34 1.960000 4.8950 9:17:26 AM 4.8950 4.9642 4.7790 4.7790

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3121 8.55 7.000000 4.9250 10:14:31 AM 4.9214 4.9732 4.7908 4.7908

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3177 8.70 1,600.000000 4.8505 4:08:50 PM 4.8481 4.9797 4.7994 4.7994

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3352 9.18 255.000000 4.8700 3:51:18 PM 4.8722 5.0001 4.8262 4.8262

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3387 9.28 412.320069 4.8500 3:17:09 PM 4.8530 5.0041 4.8316 4.8316

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3443 9.43 268.450654 4.8500 3:13:52 PM 4.8559 5.0106 4.8401 4.8401

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3497 9.58    5.0169 4.8484 4.8484

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3638 9.97    5.0333 4.8700 4.8700

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3714 10.18    5.0495 4.8872 4.8874

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3840 10.52    5.0762 4.9157 4.9164

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3938 10.79    5.0971 4.9379 4.9389

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4085 11.19    5.1283 4.9712 4.9726

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4309 11.81    5.1759 5.0219 5.0240

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4372 11.98    5.1893 5.0362 5.0385

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4470 12.25    5.2101 5.0584 5.0610

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4624 12.67    5.2429 5.0933 5.0963

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4813 13.19    5.2830 5.1360 5.1397

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4853 13.30    5.2915 5.1451 5.1489

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4904 13.44 20.000000 5.3250 11:48:07 AM 5.3250 5.3024 5.1567 5.1606

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5178 14.19 6.555000 5.3250 2:38:34 PM 5.3726 5.3606 5.2187 5.2235

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5226 14.32    5.3708 5.2296 5.2345

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5310 14.55 97.549000 5.2500 3:33:17 PM 5.2493 5.3886 5.2486 5.2538

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5499 15.07    5.4288 5.2914 5.2972

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5954 16.31    5.5255 5.3944 5.4016

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6493 17.79    5.6401 5.5164 5.5254

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6555 17.96    5.6532 5.5305 5.5396

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6737 18.46    5.6919 5.5717 5.5814

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6911 18.93 1,445.991422 5.6350 4:08:25 PM 5.6248 5.7289 5.6111 5.6213

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6989 19.15    5.7455 5.6287 5.6392

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7109 19.48 27.891000 5.8000 2:27:30 PM 5.7078 5.7710 5.6559 5.6668

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7137 19.55 853.716000 5.6850 4:11:03 PM 5.6732 5.7769 5.6623 5.6732

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7410 20.30 9.982000 5.7250 11:55:00 AM 5.7250 5.7966 5.6716 5.6815

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8116 22.24    5.8475 5.6957 5.7029

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8445 23.14    5.8713 5.7069 5.7129

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8522 23.35 71.000000 5.7750 2:38:24 PM 5.7123 5.8768 5.7095 5.7153

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8810 24.14 8.090000 5.8000 11:57:13 AM 5.8000 5.8976 5.7193 5.7240

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9131 25.02 794.712000 5.7300 3:49:14 PM 5.7352 5.9208 5.7303 5.7338


