
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 07-42 PIBD0713A421 9.0000 <1M 1/5/2013 15 0.04    2.4162 2.3362 2.3341

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 17 0.05    2.2613 2.1700 2.1675

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 72 0.20    0.6675 0.4744 0.4624

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 82 0.22    0.5764 0.3806 0.3669

FXTN 10-31 PIBD1013C316 12.7500 3M 3/27/2013 96 0.26    0.5346 0.3371 0.3211

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 145 0.40    0.6879 0.4921 0.4686

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 190 0.52    0.8235 0.6295 0.5998

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 222 0.61    0.8688 0.6771 0.6513

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 292 0.80    0.9680 0.7813 0.7638

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 316 0.87    1.0020 0.8170 0.8023

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 402 1.10 27.400000 1.3500 3:24:35 PM 1.2151 1.3606 1.0817 1.0671

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 459 1.26    1.7284 1.3323 1.3122

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 571 1.56    2.4512 1.8248 1.7937

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 642 1.76    2.9094 2.1371 2.0990

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 652 1.79    2.9739 2.1810 2.1420

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 662 1.81    3.0385 2.2250 2.1850

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 795 2.18    3.3344 2.5365 2.4965

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 873 2.39    3.5079 2.7191 2.6791

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 882 2.42    3.5279 2.7402 2.7002

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 942 2.58    3.6614 2.8807 2.8407

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 971 2.66 0.200000 3.9000 11:32:45 AM 3.9000 3.7259 2.9487 2.9087

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 977 2.68    3.7393 2.9627 2.9227

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1069 2.93    3.9440 3.1782 3.1382

FXTN 10-38    * PIBD1015L384 10.1250 3Y 12/15/2015 1089 2.98    3.9885 3.2250 3.1850

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1117 3.06    3.9926 3.2603 3.2258

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1132 3.10    3.9948 3.2792 3.2477

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1168 3.20 1.000000 3.2500 3:18:16 PM 3.2500 4.0002 3.3246 3.3002

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1195 3.27    4.0042 3.3587 3.3396

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1223 3.35    4.0083 3.3940 3.3805

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1353 3.71 201.000000 3.6750 3:18:32 PM 3.6766 4.0276 3.5579 3.5701

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1373 3.76    4.0306 3.5832 3.5993

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1426 3.91    4.0385 3.6500 3.6766

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1561 4.28 5.000000 4.3000 2:10:49 PM 4.3000 4.0466 3.6424 3.6476

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1585 4.34    4.0481 3.6411 3.6425

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1657 4.54    4.0524 3.6371 3.6270

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1702 4.66 94.000000 3.6000 11:26:28 AM 3.6000 4.0551 3.6345 3.6174

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1706 4.67    4.0554 3.6343 3.6165

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1772 4.85    4.0593 3.6306 3.6024

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1783 4.88    4.0600 3.6300 3.6000

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1867 5.12    4.0704 3.6633 3.6339

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2066 5.66 7.800000 3.6500 9:42:09 AM 3.6500 4.0950 3.7422 3.7141

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2160 5.92    4.1066 3.7795 3.7520

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2251 6.17    4.1178 3.8156 3.7887

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2317 6.35 142.000000 3.9900 12:06:30 PM 3.8962 4.1260 3.8417 3.8153
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2401 6.58    4.1364 3.8750 3.8492

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2443 6.69    4.1415 3.8917 3.8661

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2527 6.92    4.1519 3.9250 3.9000

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2615 7.16    4.1757 3.9508 3.9277

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2798 7.67    4.2252 4.0043 3.9855

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2826 7.74    4.2327 4.0125 3.9943

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2917 7.99 50.000000 4.1750 11:51:23 AM 4.1750 4.2573 4.0392 4.0230

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2994 8.20 250.000000 4.2500 10:11:43 AM 4.2500 4.2781 4.0617 4.0473

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3050 8.36    4.2933 4.0781 4.0649

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3225 8.84 250.000000 4.2500 10:12:16 AM 4.2500 4.3406 4.1294 4.1201

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3260 8.93 100.000000 4.1750 11:06:15 AM 4.1750 4.3500 4.1396 4.1311

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3316 9.08    4.3652 4.1560 4.1488

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3370 9.23    4.3798 4.1718 4.1658

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3511 9.62    4.4179 4.2131 4.2103

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3553 9.73 350.000000 4.2500 3:57:57 PM 4.2500 4.4292 4.2254 4.2235

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3587 9.83    4.4384 4.2354 4.2342

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3637 9.96    4.4519 4.2500 4.2500

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3713 10.17    4.4844 4.2802 4.2802

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3811 10.44    4.5262 4.3191 4.3191

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3958 10.84    4.5889 4.3775 4.3775

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4182 11.46    4.6845 4.4664 4.4664

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4245 11.63    4.7114 4.4914 4.4915

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4343 11.90    4.7532 4.5304 4.5304

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4497 12.32    4.8189 4.5915 4.5915

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4686 12.84    4.8995 4.6666 4.6666

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4726 12.95    4.9166 4.6824 4.6825

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4777 13.09    4.9384 4.7027 4.7027

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5051 13.84 264.200000 5.1100 11:34:28 AM 5.0232 5.0553 4.8115 4.8116

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5099 13.97    5.0758 4.8306 4.8306

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5183 14.20 190.000000 5.1000 12:05:54 PM 5.0373 5.1116 4.8639 4.8640

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5372 14.72    5.1923 4.9390 4.9390

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5827 15.96    5.3864 5.1197 5.1197

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6366 17.44    5.6164 5.3337 5.3338

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6428 17.61    5.6429 5.3583 5.3584

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6610 18.11    5.7205 5.4306 5.4307

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6784 18.59 7,517.700000 5.5355 4:05:24 PM 5.5423 5.7948 5.4997 5.4998

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6862 18.80    5.8280 5.5307 5.5308

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6982 19.13 400.000000 5.6500 9:54:37 AM 5.6750 5.8793 5.5783 5.5784

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7010 19.21 184.260000 5.5650 4:14:32 PM 5.5809 5.8912 5.5894 5.5896

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7220 19.78 6.000000 5.5000 9:03:59 AM 5.5499 5.9808 5.6728 5.6730

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7283 19.95 213.000000 5.7000 11:55:51 AM 5.7021 6.0077 5.6978 5.6980

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7989 21.89 25.000000 5.6600 11:15:22 AM 5.6600 5.9485 5.6817 5.6783

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8318 22.79    5.9210 5.6741 5.6692

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8395 23.00 1,072.018838 5.6250 4:06:03 PM 5.6517 5.9145 5.6723 5.6671
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8683 23.79 10.000000 5.7750 11:56:24 AM 5.7750 5.8904 5.6657 5.6590

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9004 24.67 10.500000 5.7000 3:08:55 PM 5.6665 5.8635 5.6584 5.6501

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9073 24.86 771.484000 5.5700 3:22:01 PM 5.6411 5.8577 5.6568 5.6482


