
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 10 0.03    2.8464 2.7985 2.7919

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 12 0.03    2.7011 2.6426 2.6346

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 67 0.18 1,050.000000 0.6000 12:07:46 PM 0.6000 0.7709 0.5833 0.5583

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 77 0.21    0.6897 0.5000 0.4750

FXTN 10-31 PIBD1013C316 12.7500 3M 3/27/2013 91 0.25    0.5761 0.3833 0.3583

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 140 0.38    0.6660 0.4700 0.4500

FXTN 07-44 PIBD0713F446 9.6250 6M 6/29/2013 185 0.51    0.8171 0.6196 0.6045

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 217 0.59 1.000000 1.5000 2:20:33 PM 1.5000 0.8645 0.6692 0.6521

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 287 0.79    0.9680 0.7775 0.7563

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 311 0.85    1.0035 0.8146 0.7920

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 397 1.09    1.3627 1.0779 1.0529

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 454 1.24    1.7284 1.3239 1.2989

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 566 1.55    2.4469 1.8072 1.7822

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 637 1.75    2.9025 2.1137 2.0887

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 647 1.77    2.9666 2.1568 2.1318

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 657 1.80    3.0308 2.2000 2.1750

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 790 2.16    3.3261 2.5115 2.4865

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 868 2.38 100.000000 2.7500 10:11:10 AM 2.7500 3.4993 2.6941 2.6691

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 877 2.40 4.000000 2.7500 10:12:05 AM 2.7500 3.5192 2.7152 2.6902

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 937 2.57    3.6525 2.8557 2.8307

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 966 2.65 1.000000 3.8000 2:15:14 PM 3.8000 3.7168 2.9237 2.8987

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 972 2.66    3.7302 2.9377 2.9127

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1064 2.92    3.9344 3.1532 3.1282

FXTN 10-38    * PIBD1015L384 10.1250 3Y 12/15/2015 1084 2.97    3.9788 3.2000 3.1750

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1112 3.05    3.9875 3.2353 3.2103

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1127 3.09 1.000000 4.0000 10:23:16 AM 4.0000 3.9921 3.2542 3.2292

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1163 3.19    4.0032 3.2996 3.2745

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1190 3.26    4.0115 3.3337 3.3085

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1218 3.34    4.0201 3.3690 3.3438

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1348 3.69 126.280000 3.5750 4:07:06 PM 3.5995 4.0602 3.5329 3.5076

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1368 3.75    4.0664 3.5582 3.5328

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1421 3.89    4.0827 3.6250 3.5995

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1556 4.26    4.0729 3.6439 3.6074

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1580 4.33    4.0712 3.6473 3.6088

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1652 4.53 50.000000 3.6250 11:23:21 AM 3.6250 4.0660 3.6574 3.6130

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1697 4.65 50.000000 3.6000 2:41:37 PM 3.6000 4.0628 3.6637 3.6156

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1701 4.66    4.0625 3.6642 3.6158

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1767 4.84 1.000000 4.4000 10:23:33 AM 4.4000 4.0577 3.6735 3.6197

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1778 4.87    4.0569 3.6750 3.6203

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1862 5.10 25.000000 3.7750 9:00:36 AM 3.7750 4.0670 3.7032 3.6519

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2061 5.65 1.300000 3.6500 9:50:02 AM 3.6500 4.0909 3.7701 3.7267

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2155 5.90    4.1021 3.8017 3.7620

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2246 6.15    4.1131 3.8323 3.7962

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2312 6.33 50.000000 3.8500 2:40:50 PM 3.8500 4.1210 3.8544 3.8211
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2396 6.56    4.1310 3.8827 3.8526

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2438 6.68    4.1361 3.8968 3.8684

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2522 6.91    4.1462 3.9250 3.9000

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2610 7.15    4.1672 3.9468 3.9238

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2793 7.65 2.600000 4.2500 11:03:49 AM 4.2500 4.2109 3.9921 3.9732

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2821 7.73 0.180000 4.1750 11:16:15 AM 4.1750 4.2176 3.9991 3.9808

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2912 7.98    4.2394 4.0216 4.0054

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2989 8.19 7.700000 3.7000 9:50:23 AM 4.1208 4.2578 4.0407 4.0262

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3045 8.34    4.2712 4.0546 4.0414

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3220 8.82 803.050000 4.2000 3:34:04 PM 4.1970 4.3130 4.0979 4.0886

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3255 8.92 3.000000 4.2000 3:06:27 PM 4.2000 4.3214 4.1066 4.0981

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3311 9.07    4.3348 4.1205 4.1132

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3365 9.22    4.3477 4.1339 4.1278

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3506 9.61    4.3814 4.1688 4.1659

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3548 9.72    4.3915 4.1792 4.1773

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3582 9.81    4.3996 4.1876 4.1865

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3632 9.95    4.4115 4.2000 4.2000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3708 10.16    4.4444 4.2297 4.2313

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3806 10.43    4.4868 4.2680 4.2716

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3953 10.83    4.5504 4.3255 4.3321

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4177 11.44    4.6473 4.4130 4.4242

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4240 11.62    4.6745 4.4376 4.4501

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4338 11.88    4.7169 4.4759 4.4905

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4492 12.31    4.7835 4.5361 4.5538

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4681 12.82    4.8652 4.6100 4.6316

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4721 12.93    4.8825 4.6256 4.6480

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4772 13.07    4.9046 4.6456 4.6690

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5046 13.82 0.500000 5.0000 2:18:25 PM 5.0000 5.0231 4.7526 4.7817

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5094 13.96    5.0439 4.7714 4.8015

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5178 14.19    5.0802 4.8042 4.8360

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5367 14.70    5.1619 4.8781 4.9138

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5822 15.95    5.3587 5.0559 5.1010

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6361 17.43    5.5919 5.2666 5.3227

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6423 17.60    5.6187 5.2908 5.3482

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6605 18.10    5.6974 5.3620 5.4231

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6779 18.57 900.455523 5.5355 3:24:27 PM 5.5363 5.7726 5.4300 5.4947

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6857 18.79    5.8064 5.4605 5.5268

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6977 19.12    5.8583 5.5074 5.5762

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7005 19.19 84.487000 5.5750 3:16:19 PM 5.5648 5.8704 5.5183 5.5877

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7215 19.77    5.9612 5.6004 5.6741

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7278 19.94 100.000000 5.7000 11:47:04 AM 5.7000 5.9885 5.6250 5.7000

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7984 21.87    5.9352 5.6382 5.6804

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8313 22.78    5.9104 5.6443 5.6713

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8390 22.99 4,200.200000 5.6500 3:58:01 PM 5.6498 5.9046 5.6457 5.6692
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8678 23.78 60.000000 5.6500 3:38:22 PM 5.6500 5.8829 5.6511 5.6612

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8999 24.65 25.708000 5.6000 3:32:30 PM 5.5921 5.8587 5.6571 5.6523

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9068 24.84 1,238.241000 5.6000 3:27:53 PM 5.6538 5.8535 5.6584 5.6504


