
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 07-41 PIBD0712K413 10.5000 <1M 11/17/2012 26 0.07    1.9965 1.8750 1.8750

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 75 0.21    0.9964 0.8125 0.8091

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 77 0.21    0.9843 0.8000 0.7964

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 132 0.36    1.0245 0.8393 0.8366

FXTN 05-66 PIBD0513C664 6.6250 5M 3/13/2013 142 0.39    1.0595 0.8750 0.8729

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 156 0.43    1.1085 0.9250 0.9237

FXTN 10-32 PIBD1013E320 11.7500 7M 5/15/2013 205 0.56    1.2389 1.0583 1.0542

FXTN 07-44 PIBD0713F446 9.6250 8M 6/29/2013 250 0.68    1.3305 1.1521 1.1412

RTB 05-07 PIID0513G075 9.0000 9M 7/31/2013 282 0.77 6.500000 1.4000 12:23:24 PM 1.4231 1.3956 1.2188 1.2031

FXTN 10-33 PIBD1013J337 11.0000 1Y 10/9/2013 352 0.96    1.5523 1.3760 1.3496

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 376 1.03    1.6497 1.4651 1.4340

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 462 1.27 50.000000 1.7500 2:28:09 PM 1.7525 1.9987 1.7845 1.7362

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 519 1.42    2.2300 1.9962 1.9365

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 631 1.73    2.6845 2.4121 2.3302

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 702 1.92 31.800000 3.2500 2:50:01 PM 3.2145 2.9727 2.6757 2.5797

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 712 1.95    3.0133 2.7129 2.6149

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 722 1.98    3.0538 2.7500 2.6500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 855 2.34    3.4736 3.1722 3.0511

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 933 2.56    3.7198 3.4198 3.2863

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 942 2.58    3.7482 3.4484 3.3135

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1002 2.75    3.9376 3.6389 3.4944

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1031 2.82 16.429000 3.9250 3:19:46 PM 3.8339 4.0291 3.7310 3.5819

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1037 2.84    4.0481 3.7500 3.6000

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1129 3.09    4.1687 3.8662 3.7337

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1149 3.15    4.1949 3.8914 3.7628

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1177 3.22    4.2316 3.9268 3.8034

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1192 3.27 70.000000 3.9000 2:47:59 PM 3.9025 4.2513 3.9457 3.8252

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1228 3.36 8.915000 4.3000 3:43:05 PM 4.2269 4.2985 3.9912 3.8776

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1255 3.44    4.3339 4.0253 3.9168

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1283 3.52    4.3706 4.0606 3.9575

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1413 3.87 330.000000 4.1700 3:54:33 PM 4.1755 4.5411 4.2247 4.1464

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1433 3.93    4.5673 4.2500 4.1755

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1486 4.07    4.5927 4.2421 4.1795

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1621 4.44    4.6574 4.2220 4.1897

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1645 4.51    4.6689 4.2185 4.1915

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1717 4.70 900.000000 4.2000 10:37:30 AM 4.2000 4.7034 4.2077 4.1969

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1762 4.83 2.000000 4.3900 11:21:36 AM 4.4947 4.7250 4.2010 4.2004

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1766 4.84    4.7269 4.2004 4.2007

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1832 5.02 7.000000 4.4250 11:04:57 AM 4.4179 4.7385 4.2340 4.2378

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1927 5.28 500.000000 4.3750 2:29:12 PM 4.3830 4.7552 4.2823 4.2912

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2126 5.82 3,390.500000 4.3750 3:24:28 PM 4.4007 4.7902 4.3834 4.4030

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2220 6.08    4.8068 4.4312 4.4559

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2311 6.33 19.650000 4.5300 3:43:19 PM 4.6285 4.8228 4.4774 4.5071

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2377 6.51    4.8344 4.5110 4.5442
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2461 6.74 495.000000 4.6150 2:42:32 PM 4.6150 4.8492 4.5537 4.5914

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2503 6.86    4.8565 4.5750 4.6150

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2675 7.33    4.9030 4.5938 4.6278

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2858 7.83    4.9524 4.6138 4.6414

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2886 7.91    4.9599 4.6168 4.6435

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2977 8.16 18.110500 4.7500 2:51:43 PM 4.6371 4.9845 4.6268 4.6502

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3054 8.37 9.000000 4.6900 11:04:16 AM 4.7627 5.0053 4.6352 4.6559

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3110 8.52 500.000000 4.6750 3:16:24 PM 4.6750 5.0204 4.6413 4.6601

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3285 9.00 76.879000 4.7100 3:42:47 PM 4.7213 5.0677 4.6604 4.6731

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3320 9.10 1.000000 4.8250 3:53:30 PM 4.8250 5.0771 4.6643 4.6757

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3376 9.25 2,879.250000 4.6850 3:56:29 PM 4.6965 5.0922 4.6704 4.6799

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3430 9.40    5.1068 4.6763 4.6839

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3571 9.78    5.1449 4.6917 4.6944

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3613 9.90    5.1562 4.6963 4.6975

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3647 9.99    5.1654 4.7000 4.7000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3773 10.34    5.1893 4.7350 4.7352

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3871 10.61    5.2079 4.7623 4.7626

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 4018 11.01    5.2357 4.8031 4.8037

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4242 11.62    5.2782 4.8654 4.8662

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4305 11.79    5.2901 4.8829 4.8838

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4403 12.06    5.3087 4.9102 4.9112

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4557 12.48    5.3379 4.9530 4.9542

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4746 13.00    5.3738 5.0055 5.0070

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4786 13.11    5.3813 5.0167 5.0182

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4837 13.25 22.000000 5.0000 3:42:50 PM 5.0148 5.3910 5.0308 5.0325

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5111 14.00 1,003.251000 5.2600 4:01:39 PM 5.2494 5.4430 5.1070 5.1090

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5159 14.13    5.4521 5.1203 5.1224

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5243 14.36 703.300000 5.2850 11:09:23 AM 5.2752 5.4680 5.1437 5.1459

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5432 14.88    5.5038 5.1962 5.1987

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5887 16.13    5.5901 5.3227 5.3258

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6426 17.61    5.6923 5.4726 5.4764

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6488 17.78    5.7041 5.4898 5.4937

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6670 18.27    5.7386 5.5404 5.5446

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6844 18.75 11,574.700000 5.6405 4:08:22 PM 5.6404 5.7716 5.5888 5.5932

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6922 18.96    5.7864 5.6105 5.6150

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7042 19.29 13.775000 5.8000 3:08:32 PM 5.7991 5.8091 5.6438 5.6485

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7070 19.37 4,117.455000 5.7200 3:58:09 PM 5.7073 5.8144 5.6516 5.6563

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7280 19.95    5.8542 5.7100 5.7150

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7343 20.12    5.8636 5.7185 5.7224

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8049 22.05    5.9685 5.8135 5.8055

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8378 22.95 0.500000 6.1000 2:41:39 PM 6.1000 6.0173 5.8577 5.8442

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8455 23.16 31.892815 5.8800 3:32:11 PM 5.8737 6.0288 5.8681 5.8533

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8743 23.95 1.200000 5.9000 3:05:23 PM 5.9000 6.0715 5.9068 5.8872

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9064 24.83    6.1192 5.9500 5.9250


