
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 03-07 PIID0312I070 5.2500 <1M 9/24/2012 13 0.04 2.300000 3.0000 2:28:33 PM 3.1413 3.1584 3.0900 3.1449

FXTN 10-30 PIBD1012J302 12.1250 1M 10/17/2012 36 0.10    2.0246 1.8250 1.9850

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 67 0.18    1.6265 1.4549 1.5137

FXTN 07-42 PIBD0713A421 9.0000 4M 1/5/2013 116 0.32    1.5530 1.3906 1.3610

FXTN 03-19 PIBD0313A199 5.2500 4M 1/7/2013 118 0.32    1.5632 1.4003 1.3689

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 173 0.47 1.537000 2.1250 3:19:29 PM 2.1250 1.8428 1.6674 1.5836

FXTN 05-66 PIBD0513C664 6.6250 6M 3/13/2013 183 0.50    1.8936 1.7160 1.6227

FXTN 10-31 PIBD1013C316 12.7500 7M 3/27/2013 197 0.54    1.9484 1.7688 1.6700

FXTN 10-32 PIBD1013E320 11.7500 8M 5/15/2013 246 0.67    2.0829 1.9000 1.8100

FXTN 07-44 PIBD0713F446 9.6250 10M 6/29/2013 291 0.80    2.2065 2.0205 1.9385

RTB 05-07 PIID0513G075 9.0000 11M 7/31/2013 323 0.88    2.2943 2.1063 2.0300

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 393 1.08    2.4553 2.2334 2.1680

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 417 1.14    2.4999 2.2564 2.1941

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 503 1.38 600.000000 2.5000 11:04:49 AM 2.4833 2.6595 2.3385 2.2877

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 560 1.53    2.7652 2.3930 2.3497

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 672 1.84 0.140000 2.4750 10:29:04 AM 2.4750 2.9731 2.5000 2.4715

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 743 2.04    3.1614 2.7230 2.6861

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 753 2.06    3.1879 2.7544 2.7163

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 763 2.09    3.2145 2.7858 2.7465

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 896 2.45    3.5672 3.2034 3.1485

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 974 2.67    3.7741 3.4484 3.3842

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 983 2.69    3.7980 3.4767 3.4114

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1043 2.86    3.9572 3.6651 3.5927

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1072 2.94 19.650000 4.0000 3:34:33 PM 3.6424 4.0341 3.7562 3.6804

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1078 2.95    4.0500 3.7750 3.6985

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1170 3.21    4.1352 3.8851 3.8150

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1190 3.26    4.1537 3.9090 3.8403

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1218 3.34    4.1796 3.9426 3.8757

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1233 3.38    4.1935 3.9605 3.8947

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1269 3.48 5.800000 4.3000 2:46:10 PM 4.3000 4.2268 4.0036 3.9403

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1296 3.55    4.2518 4.0359 3.9745

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1324 3.63    4.2777 4.0694 4.0099

FXTN 10-42    * PIBD1016I420 9.1250 4Y 9/4/2016 1454 3.98    4.3981 4.2250 4.1745

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1474 4.04    4.4213 4.2292 4.1816

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1527 4.18    4.4828 4.2405 4.2005

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1662 4.55    4.6394 4.2692 4.2484

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1686 4.62    4.6673 4.2743 4.2570

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1758 4.82    4.7508 4.2896 4.2826

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1803 4.94 33.000000 4.7000 3:26:38 PM 4.4090 4.8031 4.2992 4.2986

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1807 4.95    4.8077 4.3000 4.3000

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1873 5.13    4.8118 4.3313 4.3287

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1968 5.39    4.8178 4.3765 4.3699

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2167 5.94 3,891.560000 4.5100 3:59:00 PM 4.5158 4.8302 4.4710 4.4563

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2261 6.19    4.8361 4.5156 4.4971
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FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2352 6.44    4.8418 4.5588 4.5366

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2418 6.62    4.8460 4.5902 4.5653

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2502 6.85    4.8512 4.6301 4.6018

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2544 6.97    4.8538 4.6500 4.6200

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2716 7.44    4.8756 4.6734 4.6393

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2899 7.94    4.8986 4.6982 4.6599

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2927 8.02 150.000000 4.7250 10:58:59 AM 4.7250 4.9022 4.7020 4.6630

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3018 8.27 363.123260 4.7500 3:42:13 PM 4.7326 4.9137 4.7144 4.6733

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3095 8.48 1,300.000000 4.7230 11:45:33 AM 4.7264 4.9234 4.7248 4.6819

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3151 8.63 750.000000 4.7350 11:03:45 AM 4.7350 4.9304 4.7324 4.6882

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3326 9.11 2.200000 4.7500 3:41:17 PM 4.8066 4.9525 4.7562 4.7079

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3361 9.21 768.000000 4.7400 11:58:57 AM 4.7369 4.9569 4.7609 4.7118

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3417 9.36 200.000000 4.7250 9:54:27 AM 4.7225 4.9640 4.7685 4.7181

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3471 9.51    4.9708 4.7759 4.7242

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3612 9.90 100.000000 4.7400 11:59:30 AM 4.7400 4.9886 4.7950 4.7400

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3688 10.10    5.0051 4.8130 4.7587

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3814 10.45    5.0325 4.8429 4.7898

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3912 10.72    5.0537 4.8662 4.8139

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4059 11.12    5.0856 4.9010 4.8501

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4283 11.73    5.1343 4.9542 4.9053

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4346 11.91    5.1479 4.9691 4.9208

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4444 12.18    5.1692 4.9924 4.9450

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4598 12.60    5.2026 5.0289 4.9829

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4787 13.12    5.2436 5.0737 5.0295

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4827 13.22    5.2523 5.0832 5.0393

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4878 13.36    5.2634 5.0953 5.0519

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5152 14.12 43.556000 5.3250 3:48:01 PM 5.2647 5.3229 5.1603 5.1194

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5200 14.25    5.3333 5.1717 5.1312

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5284 14.48 137.385000 5.2500 3:49:25 PM 5.2288 5.3515 5.1916 5.1519

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5473 14.99    5.3925 5.2364 5.1985

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5928 16.24    5.4913 5.3444 5.3106

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6467 17.72    5.6083 5.4722 5.4434

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6529 17.89    5.6217 5.4869 5.4586

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6711 18.39 7.300000 5.6000 2:19:11 PM 5.6000 5.6612 5.5301 5.5035

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6885 18.86 7,615.300000 5.5750 4:01:37 PM 5.5740 5.6990 5.5714 5.5464

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6963 19.08    5.7159 5.5899 5.5656

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7083 19.41    5.7420 5.6184 5.5951

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7111 19.48 2,346.196000 5.6000 4:03:20 PM 5.6020 5.7481 5.6250 5.6020

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7384 20.23    5.7710 5.6237 5.6090

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8090 22.16    5.8302 5.6204 5.6271

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8419 23.07 15.601000 5.7750 11:45:11 AM 5.7804 5.8578 5.6189 5.6356

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8496 23.28 3.000000 5.8750 2:20:02 PM 5.8750 5.8643 5.6185 5.6375

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8784 24.07 10.000000 5.7625 2:40:46 PM 5.7625 5.8884 5.6171 5.6449

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9105 24.95 90.298234 5.6025 3:53:02 PM 5.6117 5.9154 5.6156 5.6532


