
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 26 0.07    2.0543 1.9593 1.9593

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 28 0.08    1.9387 1.8360 1.8360

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 83 0.23    0.7135 0.5366 0.5366

FXTN 05-66 PIBD0513C664 6.6250 3M 3/13/2013 93 0.25    0.6365 0.4563 0.4563

FXTN 10-31 PIBD1013C316 12.7500 4M 3/27/2013 107 0.29    0.6043 0.4214 0.4161

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 156 0.43    0.7552 0.5714 0.5286

FXTN 07-44 PIBD0713F446 9.6250 7M 6/29/2013 201 0.55    0.8857 0.7013 0.6277

RTB 05-07 PIID0513G075 9.0000 8M 7/31/2013 233 0.64 7.000000 1.0000 10:50:02 AM 1.0000 0.8972 0.7148 0.6568

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 303 0.83    0.9224 0.7443 0.7205

FXTN 07-45 PIBD0713K457 7.1250 11M 11/2/2013 327 0.90    0.9310 0.7544 0.7423

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 413 1.13    1.3355 1.0538 1.0538

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 470 1.29    1.7050 1.3238 1.3238

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 582 1.59    2.4312 1.8541 1.8541

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 653 1.79 5.551000 2.0000 3:05:58 PM 2.1348 2.8915 2.1903 2.1903

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 663 1.82    2.9563 2.2376 2.2376

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 673 1.84    3.0212 2.2850 2.2850

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 806 2.21    3.2920 2.6167 2.6167

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 884 2.42 15.000000 3.0000 10:06:17 AM 3.0000 3.4509 2.8112 2.8112

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 893 2.45    3.4692 2.8336 2.8336

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 953 2.61    3.5914 2.9833 2.9833

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 982 2.69 10.500000 3.2500 2:55:49 PM 3.2500 3.6504 3.0556 3.0556

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 988 2.71    3.6626 3.0706 3.0706

FXTN 05-69    * PIBD0515K697 4.6250 3Y 11/25/2015 1080 2.96    3.8500 3.3000 3.3000

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1100 3.01    3.8649 3.3171 3.3171

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1128 3.09    3.8857 3.3410 3.3410

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1143 3.13 101.000000 4.0000 10:42:58 AM 3.2078 3.8968 3.3538 3.3538

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1179 3.23    3.9236 3.3846 3.3846

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1206 3.30    3.9437 3.4076 3.4076

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1234 3.38    3.9645 3.4315 3.4315

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1364 3.74 81.000000 3.6000 10:57:07 AM 3.6049 4.0611 3.5426 3.5426

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1384 3.79    4.0760 3.5596 3.5596

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1437 3.94    4.1154 3.6049 3.6049

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1572 4.31 1.000000 4.2500 10:43:30 AM 4.2500 4.0812 3.6314 3.6314

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1596 4.37    4.0751 3.6361 3.6361

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1668 4.57    4.0569 3.6503 3.6503

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1713 4.69 1.770000 3.7000 9:29:35 AM 3.7000 4.0455 3.6591 3.6591

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1717 4.70    4.0445 3.6599 3.6599

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1783 4.88    4.0278 3.6728 3.6728

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1794 4.92    4.0250 3.6750 3.6750

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1878 5.15 2,000.000000 3.8000 11:45:33 AM 3.8000 4.0374 3.7032 3.7012

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2077 5.69 101.000000 3.9000 3:50:15 PM 3.8970 4.0667 3.7701 3.7634

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2171 5.95    4.0806 3.8017 3.7928

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2262 6.20    4.0940 3.8323 3.8213

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2328 6.38    4.1037 3.8544 3.8419
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2412 6.61    4.1161 3.8827 3.8681

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2454 6.72    4.1223 3.8968 3.8813

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2538 6.95    4.1347 3.9250 3.9075

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2626 7.19    4.1560 3.9508 3.9267

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2809 7.70    4.2004 4.0043 3.9667

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2837 7.77    4.2072 4.0125 3.9728

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2928 8.02    4.2292 4.0392 3.9927

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3005 8.23    4.2479 4.0617 4.0095

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3061 8.39    4.2615 4.0781 4.0218

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3236 8.87    4.3039 4.1294 4.0600

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3271 8.96 8.500000 4.3000 8:52:33 AM 4.3000 4.3124 4.1396 4.0676

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3327 9.12    4.3260 4.1560 4.0799

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3381 9.26    4.3391 4.1718 4.0917

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3522 9.65    4.3733 4.2131 4.1225

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3564 9.76    4.3835 4.2254 4.1316

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3598 9.86    4.3917 4.2354 4.1391

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3648 9.99    4.4038 4.2500 4.1500

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3724 10.20    4.4335 4.2775 4.1794

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3822 10.47    4.4718 4.3130 4.2173

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3969 10.87    4.5291 4.3662 4.2741

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4193 11.49    4.6165 4.4473 4.3608

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4256 11.66    4.6411 4.4701 4.3851

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4354 11.93    4.6794 4.5056 4.4230

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4508 12.35    4.7395 4.5614 4.4826

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4697 12.87    4.8132 4.6298 4.5557

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4737 12.98    4.8288 4.6443 4.5711

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4788 13.12    4.8487 4.6627 4.5909

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5062 13.87 47.600000 4.9750 11:18:25 AM 4.9766 4.9557 4.7619 4.6968

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5110 14.00    4.9744 4.7793 4.7154

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5194 14.23 7.000000 5.1000 2:21:26 PM 5.1000 5.0072 4.8097 4.7479

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5383 14.75    5.0809 4.8781 4.8210

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5838 15.99    5.2585 5.0429 4.9969

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6377 17.47    5.4689 5.2380 5.2054

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6439 17.64    5.4931 5.2605 5.2293

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6621 18.14    5.5641 5.3263 5.2997

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6795 18.62 5,056.500000 5.4800 4:11:08 PM 5.4788 5.6320 5.3893 5.3670

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6873 18.83    5.6624 5.4176 5.3972

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6993 19.16 5.000000 5.6000 11:33:14 AM 5.5600 5.7093 5.4610 5.4436

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7021 19.24 721.250800 5.5100 3:25:59 PM 5.5087 5.7202 5.4712 5.4544

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7231 19.81 33.000000 5.5500 3:12:30 PM 5.5500 5.8021 5.5472 5.5356

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7294 19.98    5.8267 5.5700 5.5600

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8000 21.92    5.8119 5.5943 5.5778

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8329 22.82    5.8050 5.6057 5.5861

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8406 23.03 198.850000 5.5850 3:07:26 PM 5.5925 5.8034 5.6083 5.5881
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8694 23.82    5.7974 5.6182 5.5953

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 9015 24.70 103.938600 5.5600 2:47:15 PM 5.5635 5.7907 5.6293 5.6035

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9084 24.89 4,769.530000 5.6000 3:41:55 PM 5.6066 5.7892 5.6317 5.6052


