
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 10-30 PIBD1012J302 12.1250 <1M 10/17/2012 15 0.04    2.7385 2.6700 2.6700

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 46 0.13    1.1586 0.9865 0.9865

FXTN 07-42 PIBD0713A421 9.0000 3M 1/5/2013 95 0.26    0.8520 0.6754 0.6754

FXTN 03-19 PIBD0313A199 5.2500 3M 1/7/2013 97 0.27    0.8394 0.6627 0.6627

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 152 0.42    1.0547 0.8798 0.8798

FXTN 05-66 PIBD0513C664 6.6250 5M 3/13/2013 162 0.44    1.0977 0.9232 0.9232

FXTN 10-31 PIBD1013C316 12.7500 6M 3/27/2013 176 0.48    1.1578 0.9839 0.9839

FXTN 10-32 PIBD1013E320 11.7500 8M 5/15/2013 225 0.62    1.3324 1.1605 1.1432

FXTN 07-44 PIBD0713F446 9.6250 9M 6/29/2013 270 0.74    1.4680 1.2978 1.2528

RTB 05-07 PIID0513G075 9.0000 10M 7/31/2013 302 0.83    1.5643 1.3955 1.3307

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 372 1.02    1.7681 1.5875 1.4953

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 396 1.08    1.8322 1.6360 1.5470

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 482 1.32    2.0622 1.8098 1.7325

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 539 1.48    2.2146 1.9251 1.8554

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 651 1.78    2.5140 2.1515 2.0969

RTB 05-08     * PIID0514I080 6.2500 2Y 9/24/2014 722 1.98    2.7038 2.2950 2.2500

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 732 2.01    2.7403 2.3257 2.2799

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 742 2.03    2.7768 2.3565 2.3097

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 875 2.40    3.2616 2.7654 2.7067

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 953 2.61    3.5459 3.0052 2.9396

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 962 2.64    3.5787 3.0329 2.9664

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1022 2.80    3.7974 3.2174 3.1455

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1051 2.88 0.100000 4.2000 11:25:11 AM 4.2000 3.9031 3.3066 3.2321

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1057 2.90 6.500000 3.3750 9:09:00 AM 3.3750 3.9250 3.3250 3.2500

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1149 3.15    4.0706 3.5399 3.4551

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1169 3.20    4.1023 3.5866 3.4997

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1197 3.28    4.1466 3.6520 3.5621

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1212 3.32 2.530000 3.7000 9:36:08 AM 3.7000 4.1704 3.6871 3.5955

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1248 3.42 4.045000 4.3000 2:59:45 PM 4.2153 4.2274 3.7711 3.6758

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1275 3.49    4.2701 3.8342 3.7360

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1303 3.57    4.3145 3.8996 3.7984

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1433 3.93 81.420000 4.0750 4:09:44 PM 4.1314 4.5203 4.2033 4.0882

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1453 3.98 0.500000 4.3500 11:30:37 AM 4.3500 4.5519 4.2500 4.1327

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1506 4.13    4.5834 4.2699 4.1673

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1641 4.50 13.743403 4.0000 11:40:49 AM 4.0000 4.6638 4.3206 4.2554

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1665 4.56    4.6780 4.3296 4.2711

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1737 4.76    4.7209 4.3566 4.3180

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1782 4.88 0.600000 4.2000 2:01:04 PM 4.3867 4.7476 4.3735 4.3474

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1786 4.89    4.7500 4.3750 4.3500

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1852 5.07    4.7600 4.3996 4.3746

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1947 5.33    4.7744 4.4351 4.4101
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FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2146 5.88 1,350.000000 4.4950 2:46:07 PM 4.4891 4.8045 4.5093 4.4843

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2240 6.14    4.8187 4.5444 4.5194

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2331 6.39    4.8325 4.5784 4.5534
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FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2397 6.57    4.8425 4.6030 4.5780

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2481 6.80    4.8552 4.6343 4.6093

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2523 6.91    4.8615 4.6500 4.6250

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2695 7.38    4.8696 4.6655 4.6382

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2878 7.88 2.000000 4.8000 10:48:24 AM 4.8000 4.8781 4.6820 4.6522

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2906 7.96    4.8795 4.6845 4.6543

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2997 8.21    4.8837 4.6927 4.6613

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3074 8.42 2.147000 4.6250 2:39:57 PM 4.6250 4.8873 4.6996 4.6672

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3130 8.58    4.8899 4.7047 4.6715

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3305 9.05 1.800000 4.8000 3:55:12 PM 4.7889 4.8981 4.7205 4.6849

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3340 9.15    4.8998 4.7236 4.6876

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3396 9.30 5.500000 4.7000 10:55:17 AM 4.7000 4.9024 4.7286 4.6919

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3450 9.45    4.9049 4.7335 4.6960

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3591 9.84 21.800000 4.7750 10:15:20 AM 4.7750 4.9115 4.7462 4.7068

FXTN 10-57    * PIBD1022I570 4.7500 10Y 9/13/2022 3633 9.95 13.720000 4.6750 10:08:01 AM 4.6723 4.9135 4.7500 4.7100

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3667 10.05    4.9223 4.7593 4.7193

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3793 10.39    4.9549 4.7936 4.7536

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3891 10.66    4.9803 4.8204 4.7803

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4038 11.06    5.0184 4.8604 4.8204

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4262 11.68    5.0764 4.9215 4.8815

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4325 11.85    5.0927 4.9387 4.8987

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4423 12.12    5.1181 4.9654 4.9254

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4577 12.54    5.1580 5.0074 4.9674

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4766 13.06    5.2070 5.0590 5.0189

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4806 13.17    5.2173 5.0699 5.0298

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4857 13.31    5.2306 5.0838 5.0437

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5131 14.06 51.500000 5.5000 3:42:03 PM 5.2839 5.3015 5.1585 5.1184

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5179 14.19    5.3140 5.1716 5.1315

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5263 14.42 2.740000 5.3055 3:58:56 PM 5.3119 5.3357 5.1945 5.1544

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5452 14.94    5.3847 5.2460 5.2059

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5907 16.18    5.5026 5.3701 5.3300

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6446 17.66    5.6422 5.5171 5.4769

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6508 17.83    5.6583 5.5340 5.4938

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6690 18.33    5.7054 5.5837 5.5434

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6864 18.81 106.500000 5.7000 11:07:13 AM 5.6812 5.7505 5.6311 5.5909

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6942 19.02    5.7707 5.6524 5.6121

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7062 19.35 30.250000 5.7500 3:49:14 PM 5.8185 5.8018 5.6851 5.6449

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7090 19.42 316.850000 5.7500 3:57:20 PM 5.7607 5.8091 5.6927 5.6525

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7300 20.00 138.477017 5.7000 2:19:48 PM 5.7098 5.8635 5.7500 5.7098

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7363 20.17    5.8709 5.7553 5.7135

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8069 22.11    5.9546 5.8147 5.7551
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FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8398 23.01    5.9937 5.8423 5.7745

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8475 23.22 3.321000 5.8550 11:33:47 AM 5.8629 6.0028 5.8488 5.7791

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8763 24.01    6.0369 5.8730 5.7961

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9084 24.89 25.050000 5.7750 3:09:05 PM 5.7750 6.0750 5.9000 5.8150


