
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 1     3.7500 3.7500 3.7500

RTB 03-07 PIID0312I070 5.2500 1M 9/24/2012 38 0.10 1.000000 2.5000 12:01:01 PM 2.5000 2.2011 2.0286 2.0151

FXTN 10-30 PIBD1012J302 12.1250 2M 10/17/2012 61 0.17    1.8698 1.7000 1.6936

FXTN 07-41 PIBD0712K413 10.5000 3M 11/17/2012 92 0.25    1.6016 1.4333 1.4333

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 141 0.39    1.7694 1.5967 1.5967

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 143 0.39    1.7762 1.6033 1.6033

FXTN 07-43 PIBD0713C438 8.7500 7M 3/3/2013 198 0.54    1.9692 1.7926 1.7860

FXTN 05-66 PIBD0513C664 6.6250 7M 3/13/2013 208 0.57    2.0077 1.8313 1.8187

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 222 0.61    2.0615 1.8854 1.8645

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 271 0.74    2.2500 2.0750 2.0247

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 316 0.87    2.4231 2.2491 2.1719

RTB 05-07 PIID0513G075 9.0000 1Y 7/31/2013 348 0.95 241.306236 2.3000 3:59:52 PM 2.3002 2.5462 2.3729 2.2766

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 418 1.15    2.6411 2.4276 2.3447

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 442 1.21    2.6670 2.4382 2.3619

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 528 1.45    2.7599 2.4759 2.4237

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 585 1.60    2.8214 2.5009 2.4646

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 697 1.91    2.9423 2.5500 2.5450

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 768 2.10 4.029000 3.5000 3:25:15 PM 3.5000 3.1333 2.7366 2.7278

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 778 2.13    3.1602 2.7629 2.7535

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 788 2.16    3.1871 2.7892 2.7792

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 921 2.52    3.5449 3.1387 3.1216

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 999 2.74    3.7548 3.3437 3.3224

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1008 2.76    3.7790 3.3673 3.3456

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1068 2.93    3.9404 3.5250 3.5000

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1097 3.01 5.000000 4.4000 3:40:56 PM 4.4000 4.0089 3.5947 3.5722

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1103 3.02    4.0230 3.6091 3.5872

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1195 3.27    4.2402 3.8301 3.8164

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1215 3.33    4.2875 3.8781 3.8662

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1243 3.41    4.3536 3.9454 3.9359

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1258 3.45 17.490000 4.5000 2:20:09 PM 4.1414 4.3890 3.9814 3.9733

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1294 3.55    4.4740 4.0679 4.0630

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1321 3.62    4.5377 4.1327 4.1302

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1349 3.70    4.6038 4.2000 4.2000

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1479 4.05 51.100000 4.5950 2:21:35 PM 4.3552 4.6309 4.2892 4.2897

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1499 4.11 2.450000 4.5000 12:02:48 PM 4.5000 4.6351 4.3029 4.3035

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1552 4.25    4.6461 4.3392 4.3401

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1687 4.62 1.224000 4.8000 2:22:54 PM 4.8000 4.6742 4.4318 4.4333

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1711 4.69    4.6792 4.4483 4.4499

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1783 4.88 190.000000 4.4950 11:03:26 AM 4.4976 4.6942 4.4976 4.4996

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1828 5.01 1.500000 4.3630 9:14:34 AM 4.3630 4.7053 4.5102 4.5120

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1832 5.02    4.7063 4.5113 4.5131

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1898 5.20 2.307000 4.8500 2:25:37 PM 4.8500 4.7225 4.5297 4.5313

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1993 5.46 279.970000 4.5800 11:58:48 AM 4.5678 4.7458 4.5562 4.5576

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2192 6.01 143.782621 4.5750 2:41:06 PM 4.5526 4.7947 4.6116 4.6125
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2286 6.26    4.8177 4.6378 4.6385

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2377 6.51 3.111444 4.4500 11:36:33 AM 4.4500 4.8401 4.6632 4.6636

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2443 6.69    4.8563 4.6816 4.6818

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2527 6.92 10.000000 4.6600 11:45:04 AM 4.6600 4.8769 4.7050 4.7050

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2741 7.51    4.9010 4.7378 4.7368

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2924 8.01    4.9216 4.7658 4.7640

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2952 8.09    4.9248 4.7701 4.7682

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3043 8.34 2.167766 5.0000 2:51:29 PM 4.6514 4.9350 4.7840 4.7817

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3120 8.55 1.793425 4.9500 2:13:09 PM 4.8921 4.9437 4.7958 4.7931

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3176 8.70 1,000.000000 4.8550 11:42:02 AM 4.8550 4.9500 4.8044 4.8015

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3351 9.18 27.550000 5.0000 2:54:37 PM 4.9955 4.9697 4.8312 4.8275

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3386 9.28    4.9737 4.8366 4.8327

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3442 9.43 2.275000 4.8750 2:49:50 PM 4.8750 4.9800 4.8451 4.8410

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3496 9.58    4.9860 4.8534 4.8490

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3637 9.96    5.0019 4.8750 4.8700

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3713 10.17    5.0197 4.8929 4.8880

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3839 10.52    5.0492 4.9226 4.9178

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3937 10.79    5.0722 4.9456 4.9410

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4084 11.19    5.1066 4.9803 4.9758

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4308 11.80    5.1591 5.0330 5.0288

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4371 11.98    5.1739 5.0478 5.0437

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4469 12.24    5.1968 5.0709 5.0669

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4623 12.67    5.2329 5.1072 5.1034

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4812 13.18    5.2772 5.1517 5.1481

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4852 13.29    5.2865 5.1611 5.1576

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4903 13.43    5.2985 5.1731 5.1696

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5177 14.18 7.500000 5.4250 2:13:04 PM 5.4250 5.3627 5.2376 5.2345

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5225 14.32    5.3739 5.2490 5.2459

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5309 14.55 30.080000 5.2500 3:27:23 PM 5.2781 5.3936 5.2687 5.2657

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5498 15.06    5.4378 5.3132 5.3105

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5953 16.31    5.5444 5.4204 5.4182

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6492 17.79    5.6707 5.5473 5.5457

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6554 17.96    5.6852 5.5619 5.5604

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6736 18.45    5.7278 5.6048 5.6035

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6910 18.93 4,014.500000 5.6500 3:43:44 PM 5.6487 5.7686 5.6457 5.6447

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6988 19.15    5.7869 5.6641 5.6631

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7108 19.47 11.810000 5.8500 3:28:20 PM 5.7273 5.8150 5.6924 5.6915

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7136 19.55 2,692.754000 5.6995 4:06:03 PM 5.6982 5.8215 5.6990 5.6982

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7409 20.30    5.8406 5.7031 5.7021

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8115 22.23    5.8899 5.7137 5.7124

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8444 23.13 0.962551 5.4500 9:14:56 AM 5.4500 5.9129 5.7187 5.7172

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8521 23.35 28.543000 5.6750 4:02:46 PM 5.7324 5.9182 5.7199 5.7183

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8809 24.13 1.000000 5.8000 2:58:38 PM 5.8000 5.9384 5.7242 5.7225

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9130 25.01 487.052700 5.7200 4:00:53 PM 5.7273 5.9608 5.7290 5.7272


