
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 11 0.03    3.4106 3.3750 3.3750

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 48 0.13 0.992900 3.2500 2:32:31 PM 3.2500 2.2809 2.1304 2.1214

FXTN 10-30 PIBD1012J302 12.1250 2M 10/17/2012 71 0.19    2.0800 1.9250 1.8750

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 102 0.28    2.0070 1.8503 1.7684

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 151 0.41    2.1491 1.9953 1.8934

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 153 0.42    2.1549 2.0012 1.8985

FXTN 07-43 PIBD0713C438 8.7500 7M 3/3/2013 208 0.57 2,385.000000 2.0500 3:59:09 PM 2.1743 2.2826 2.1287 2.0420

FXTN 05-66 PIBD0513C664 6.6250 7M 3/13/2013 218 0.60    2.2989 2.1442 2.0688

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 232 0.64    2.3217 2.1658 2.1063

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 281 0.77    2.4014 2.2417 2.2375

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 326 0.89    2.4747 2.3113 2.3580

RTB 05-07 PIID0513G075 9.0000 1Y 7/31/2013 358 0.98    2.5235 2.3544 2.4279

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 428 1.17    2.6044 2.3987 2.4574

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 452 1.24    2.6321 2.4138 2.4676

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 538 1.47 1.000000 3.0000 3:41:49 PM 3.0000 2.7316 2.4682 2.5038

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 595 1.63    2.7975 2.5042 2.5278

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 707 1.94    2.9269 2.5750 2.5750

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 778 2.13 1.500000 3.2450 3:28:30 PM 3.2483 3.1176 2.7549 2.7520

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 788 2.16    3.1444 2.7802 2.7770

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 798 2.19    3.1713 2.8056 2.8019

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 931 2.55    3.5284 3.1425 3.1335

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1009 2.76 5.500000 4.2500 11:11:13 AM 4.2500 3.7378 3.3402 3.3280

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1018 2.79    3.7620 3.3630 3.3504

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1078 2.95    3.9231 3.5150 3.5000

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1107 3.03 6.005000 4.2500 11:10:38 AM 4.2250 3.9902 3.5909 3.5728

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1113 3.05    4.0040 3.6065 3.5878

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1205 3.30    4.2168 3.8472 3.8186

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1225 3.36    4.2631 3.8995 3.8688

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1253 3.43    4.3279 3.9727 3.9391

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1268 3.47 4.800000 4.4000 11:11:37 AM 4.4000 4.3626 4.0120 3.9767

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1304 3.57 1.980000 4.0000 2:12:45 PM 4.0175 4.4459 4.1061 4.0670

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1331 3.65    4.5083 4.1768 4.1348

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1359 3.72    4.5731 4.2500 4.2050

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1489 4.08 117.347000 4.3300 2:27:56 PM 4.3376 4.6122 4.3259 4.2942

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1509 4.13    4.6183 4.3376 4.3079

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1562 4.28    4.6342 4.3686 4.3443

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1697 4.65 25.000000 4.4399 2:54:11 PM 4.4320 4.6749 4.4474 4.4369

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1721 4.72    4.6822 4.4615 4.4534

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1793 4.91 2,950.000000 4.5000 12:01:34 PM 4.5034 4.7038 4.5035 4.5028

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1838 5.04 1.600000 4.6250 3:32:40 PM 4.6250 4.7128 4.5169 4.5117

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1842 5.05    4.7136 4.5181 4.5125

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1908 5.23    4.7267 4.5377 4.5255

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 2003 5.49 1,100.000000 4.5500 11:21:57 AM 4.5477 4.7456 4.5660 4.5443

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2202 6.03 1,600.000000 4.5556 2:16:18 PM 4.5535 4.7852 4.6253 4.5837
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2296 6.29    4.8040 4.6533 4.6023

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2387 6.54 1.500000 4.6803 2:55:42 PM 4.6803 4.8221 4.6803 4.6203

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2453 6.72    4.8352 4.7000 4.6334

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2537 6.95    4.8519 4.7250 4.6500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2751 7.54    4.8771 4.7424 4.6819

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2934 8.04    4.8987 4.7573 4.7091

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2962 8.12    4.9020 4.7596 4.7133

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3053 8.36 32.000000 4.8500 3:40:06 PM 4.8375 4.9127 4.7670 4.7269

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3130 8.58 444.314039 4.8500 3:30:45 PM 4.8134 4.9218 4.7733 4.7383

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3186 8.73 6.700000 4.8200 3:54:59 PM 4.8200 4.9284 4.7778 4.7467

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3361 9.21 1.000000 4.9000 11:12:40 AM 4.9000 4.9490 4.7921 4.7727

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3396 9.30 100.000000 4.8450 3:56:42 PM 4.8450 4.9531 4.7949 4.7779

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3452 9.46 4.000000 4.8000 3:54:22 PM 4.8000 4.9597 4.7995 4.7863

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3506 9.61    4.9661 4.8039 4.7943

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3647 9.99 130.426000 4.8000 11:10:26 AM 4.8153 4.9827 4.8153 4.8153

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3723 10.20    4.9984 4.8323 4.8324

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3849 10.55    5.0243 4.8603 4.8606

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3947 10.81    5.0446 4.8822 4.8826

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4094 11.22    5.0749 4.9149 4.9156

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4318 11.83    5.1211 4.9648 4.9658

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4381 12.00    5.1341 4.9789 4.9800

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4479 12.27    5.1543 5.0007 5.0020

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4633 12.69    5.1860 5.0350 5.0365

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4822 13.21    5.2250 5.0771 5.0789

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4862 13.32    5.2332 5.0860 5.0879

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4913 13.46    5.2438 5.0974 5.0993

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5187 14.21 0.400000 5.3500 2:43:48 PM 5.3500 5.3003 5.1585 5.1608

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5235 14.34    5.3102 5.1691 5.1715

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5319 14.57 151.925000 5.2500 3:30:09 PM 5.2348 5.3275 5.1879 5.1904

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5508 15.09    5.3665 5.2300 5.2328

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5963 16.34    5.4603 5.3314 5.3348

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6502 17.81    5.5714 5.4514 5.4557

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6564 17.98    5.5842 5.4653 5.4696

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6746 18.48    5.6217 5.5058 5.5105

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6920 18.96 8,274.015947 5.5425 4:14:53 PM 5.5381 5.6576 5.5446 5.5495

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6998 19.17    5.6737 5.5620 5.5670

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7118 19.50 13.440000 5.6750 3:38:11 PM 5.6429 5.6985 5.5887 5.5939

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7146 19.58 1,070.500000 5.5900 3:48:44 PM 5.6002 5.7042 5.5949 5.6002

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7419 20.33    5.7437 5.6194 5.6238

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8125 22.26    5.8458 5.6827 5.6849

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8454 23.16    5.8934 5.7123 5.7134

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8531 23.37 2.010000 5.7650 3:20:20 PM 5.7650 5.9045 5.7192 5.7201

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8819 24.16 4.000000 5.7500 3:48:17 PM 5.7500 5.9462 5.7450 5.7450


