
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 24 0.07    2.0419 1.9235 1.9235

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 73 0.20    0.9729 0.8091 0.8091

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 75 0.21    0.9596 0.7964 0.7964

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 130 0.36 6.500000 1.5000 11:23:50 AM 1.5000 1.0001 0.8250 0.8134

FXTN 05-66 PIBD0513C664 6.6250 5M 3/13/2013 140 0.38    1.0377 0.8583 0.8437

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 154 0.42    1.0903 0.9050 0.8862

FXTN 10-32 PIBD1013E320 11.7500 7M 5/15/2013 203 0.56    1.2231 1.0333 1.0125

FXTN 07-44 PIBD0713F446 9.6250 8M 6/29/2013 248 0.68    1.3096 1.1271 1.1129

RTB 05-07 PIID0513G075 9.0000 9M 7/31/2013 280 0.77 1.500000 1.5500 10:42:41 AM 1.5500 1.3712 1.1938 1.1844

FXTN 10-33 PIBD1013J337 11.0000 1Y 10/9/2013 350 0.96    1.5213 1.3515 1.3515

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 374 1.02    1.6209 1.4422 1.4422

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 460 1.26 700.000000 1.9750 11:17:13 AM 1.9750 1.9775 1.7672 1.7672

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 517 1.42    2.2139 1.9827 1.9827

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 629 1.72    2.6784 2.4060 2.4060

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 700 1.92 30.000000 2.5500 3:17:26 PM 2.5500 2.9728 2.6744 2.6744

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 710 1.95    3.0143 2.7122 2.7122

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 720 1.97    3.0558 2.7500 2.7500

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 853 2.34    3.4796 3.1872 3.1880

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 931 2.55    3.7282 3.4436 3.4449

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 940 2.58    3.7569 3.4732 3.4745

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1000 2.74    3.9481 3.6705 3.6721

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1029 2.82 393.560000 3.9000 3:30:55 PM 3.7874 4.0405 3.7658 3.7676

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1035 2.84    4.0596 3.7855 3.7874

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1127 3.09 1,538.800000 3.7250 2:42:15 PM 3.7399 4.1740 3.8934 3.8773

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1147 3.14    4.1989 3.9169 3.8969

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1175 3.22    4.2337 3.9497 3.9243

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1190 3.26 100.715470 4.0750 11:29:52 AM 3.9161 4.2523 3.9673 3.9390

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1226 3.36 8.949000 4.3000 3:25:47 PM 4.2210 4.2971 4.0096 3.9742

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1253 3.43    4.3306 4.0412 4.0006

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1281 3.51    4.3654 4.0741 4.0280

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1411 3.87 65.000000 4.1750 4:13:06 PM 4.1750 4.5271 4.2265 4.1551

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1431 3.92 1.527976 4.1500 2:12:29 PM 4.1600 4.5519 4.2500 4.1747

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1484 4.07    4.5920 4.2382 4.1731

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1619 4.44 40.000000 4.2450 2:14:37 PM 4.2450 4.6941 4.2080 4.1692

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1643 4.50 0.173471 4.7750 9:02:28 AM 4.7750 4.7123 4.2027 4.1685

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1715 4.70 321.000000 4.1500 11:25:55 AM 4.1625 4.7668 4.1866 4.1663

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1760 4.82 2.000000 4.5000 3:26:21 PM 4.5000 4.8008 4.1765 4.1650

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1764 4.83    4.8038 4.1756 4.1649

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1830 5.01    4.8026 4.2114 4.2016

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1925 5.27 452.000000 4.4000 2:32:09 PM 4.3952 4.8009 4.2629 4.2545

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2124 5.82 1,316.680000 4.6000 3:53:37 PM 4.4169 4.7973 4.3707 4.3652

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2218 6.08    4.7956 4.4217 4.4175

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2309 6.33    4.7939 4.4710 4.4682

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2375 6.51    4.7927 4.5067 4.5049
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2459 6.74    4.7912 4.5522 4.5516

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2501 6.85    4.7904 4.5750 4.5750

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2673 7.32    4.8471 4.5976 4.5938

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2856 7.82    4.9073 4.6215 4.6138

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2884 7.90    4.9166 4.6252 4.6168

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2975 8.15 153.350000 4.4500 11:29:08 AM 4.6847 4.9466 4.6372 4.6268

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3052 8.36 351.000000 4.7000 2:56:28 PM 4.6422 4.9719 4.6472 4.6352

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3108 8.52    4.9904 4.6546 4.6413

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3283 8.99 25.500000 4.8000 3:05:33 PM 4.7754 5.0480 4.6775 4.6604

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3318 9.09 569.500000 4.6900 3:47:20 PM 4.6845 5.0596 4.6821 4.6643

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3374 9.24 748.050354 4.6700 3:27:16 PM 4.6628 5.0780 4.6895 4.6704

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3428 9.39    5.0958 4.6965 4.6763

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3569 9.78    5.1423 4.7150 4.6917

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3611 9.89    5.1561 4.7205 4.6963

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3645 9.99    5.1673 4.7250 4.7000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3771 10.33    5.1924 4.7605 4.7359

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3869 10.60    5.2119 4.7882 4.7638

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 4016 11.00    5.2411 4.8297 4.8057

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4240 11.62    5.2857 4.8929 4.8695

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4303 11.79    5.2983 4.9106 4.8875

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4401 12.06    5.3178 4.9383 4.9154

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4555 12.48    5.3484 4.9817 4.9592

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4744 13.00    5.3860 5.0351 5.0131

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4784 13.11    5.3940 5.0464 5.0245

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4835 13.25    5.4042 5.0607 5.0390

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5109 14.00 4.770000 5.2700 3:26:20 PM 5.2929 5.4587 5.1380 5.1171

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5157 14.13    5.4682 5.1516 5.1308

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5241 14.36 6.700000 5.2650 11:47:17 AM 5.3391 5.4850 5.1753 5.1547

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5430 14.88    5.5226 5.2286 5.2085

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5885 16.12    5.6131 5.3570 5.3382

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6424 17.60    5.7204 5.5091 5.4917

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6486 17.77    5.7328 5.5265 5.5094

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6668 18.27    5.7690 5.5779 5.5612

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6842 18.75 4,504.500000 5.6650 4:08:50 PM 5.6535 5.8036 5.6270 5.6108

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6920 18.96    5.8191 5.6490 5.6330

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7040 19.29 55.500000 5.6500 12:01:38 PM 5.6693 5.8430 5.6829 5.6672

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7068 19.36 3,004.936000 5.7350 4:05:18 PM 5.7251 5.8486 5.6908 5.6752

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7278 19.94 4.500000 5.6000 11:36:18 AM 5.6548 5.8904 5.7500 5.7350

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7341 20.11    5.9002 5.7536 5.7385

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8047 22.05    6.0098 5.7943 5.7777

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8376 22.95    6.0608 5.8132 5.7960

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8453 23.16 785.350000 5.8600 4:14:58 PM 5.8360 6.0728 5.8176 5.8003

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8741 23.95 50.000000 5.8000 12:00:43 PM 5.8000 6.1175 5.8342 5.8163

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9062 24.83 2.000000 5.9500 9:55:30 AM 5.9500 6.1673 5.8527 5.8341


