
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 2 0.01    3.4207 3.4152 3.4152

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 4 0.01    3.2621 3.2455 3.2455

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 59 0.16    0.7050 0.5214 0.5192

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 69 0.19    0.6339 0.4500 0.4469

FXTN 10-31 PIBD1013C316 12.7500 3M 3/27/2013 83 0.23    0.5344 0.3500 0.3456

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 132 0.36    0.6132 0.4286 0.4150

FXTN 07-44 PIBD0713F446 9.6250 6M 6/29/2013 177 0.48    0.7509 0.5663 0.5436

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 209 0.57 0.100000 3.5000 3:24:04 PM 3.5000 0.8119 0.6273 0.6057

FXTN 10-33 PIBD1013J337 11.0000 9M 10/9/2013 279 0.76    0.9028 0.7182 0.7080

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 303 0.83 72.370000 0.7500 4:10:51 PM 0.7603 0.9340 0.7494 0.7430

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 389 1.07    1.2973 1.0603 1.0942

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 446 1.22    1.6765 1.3759 1.4509

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 558 1.53    2.4215 1.9961 2.1519

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 629 1.72    2.8939 2.3893 2.5963

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 639 1.75    2.9604 2.4446 2.6589

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 649 1.78 406.000000 2.5000 4:02:58 PM 2.7215 3.0269 2.5000 2.7215

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 782 2.14    3.2755 2.7336 2.8861

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 860 2.36    3.4213 2.8706 2.9826

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 869 2.38 100.000000 2.5000 4:11:25 PM 2.5000 3.4381 2.8864 2.9938

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 929 2.55    3.5503 2.9918 3.0681

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 958 2.62 7.405000 3.2500 11:37:54 AM 3.3349 3.6045 3.0427 3.1039

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 964 2.64    3.6157 3.0533 3.1114

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1056 2.89    3.7876 3.2149 3.2252

FXTN 10-38    * PIBD1015L384 10.1250 3Y 12/15/2015 1076 2.95    3.8250 3.2500 3.2500

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1104 3.02    3.8359 3.2812 3.2812

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1119 3.07 42.400000 3.8750 10:52:53 AM 3.2490 3.8417 3.2978 3.2978

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1155 3.16 0.200000 3.8750 2:47:07 PM 3.8750 3.8557 3.3379 3.3379

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1182 3.24    3.8661 3.3680 3.3680

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1210 3.32    3.8770 3.3991 3.3991

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1340 3.67 1.000000 4.0000 10:52:36 AM 4.0000 3.9274 3.5438 3.5438

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1360 3.73 1.600000 3.8750 2:41:01 PM 3.8750 3.9352 3.5660 3.5660

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1413 3.87    3.9558 3.6250 3.6250

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1548 4.24 50.000000 3.6000 11:56:47 AM 3.6000 4.0161 3.6534 3.6534

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1572 4.31    4.0269 3.6584 3.6584

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1644 4.50    4.0590 3.6735 3.6735

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1689 4.63    4.0792 3.6830 3.6830

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1693 4.64    4.0810 3.6838 3.6838

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1759 4.82    4.1105 3.6977 3.6977

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1770 4.85    4.1154 3.7000 3.7000

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1854 5.08 1.000000 4.4000 10:25:54 AM 4.4000 4.1165 3.7226 3.7226

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2053 5.62 28.090000 3.6500 9:31:11 AM 3.6500 4.1190 3.7761 3.7761

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2147 5.88    4.1203 3.8013 3.8013

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2238 6.13    4.1214 3.8258 3.8258

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2304 6.31 150.000000 4.0000 9:01:27 AM 4.0000 4.1223 3.8435 3.8435
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2388 6.54    4.1234 3.8661 3.8661

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2430 6.66 22.335000 3.6250 3:59:10 PM 4.1446 4.1239 3.8774 3.8774

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2514 6.89    4.1250 3.9000 3.9000

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2602 7.13    4.1481 3.9238 3.9238

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2785 7.63    4.1961 3.9732 3.9732

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2813 7.71    4.2034 3.9808 3.9808

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2904 7.96    4.2273 4.0054 4.0054

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2981 8.17 353.400000 4.2000 11:22:57 AM 4.1468 4.2475 4.0262 4.0262

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3037 8.32    4.2622 4.0414 4.0414

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3212 8.80 5.000000 4.2000 9:56:28 AM 4.2000 4.3081 4.0886 4.0886

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3247 8.90 1.000000 4.2500 2:49:10 PM 4.2500 4.3173 4.0981 4.0981

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3303 9.05    4.3320 4.1132 4.1132

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3357 9.20    4.3461 4.1278 4.1278

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3498 9.58    4.3831 4.1659 4.1659

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3540 9.70    4.3941 4.1773 4.1773

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3574 9.79    4.4030 4.1865 4.1865

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3624 9.93    4.4162 4.2000 4.2000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3700 10.14    4.4485 4.2307 4.2300

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3798 10.41    4.4903 4.2704 4.2687

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3945 10.81    4.5529 4.3299 4.3268

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4169 11.42    4.6483 4.4205 4.4152

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4232 11.59    4.6751 4.4460 4.4401

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4330 11.86    4.7169 4.4856 4.4788

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4484 12.28    4.7825 4.5479 4.5397

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4673 12.80    4.8630 4.6244 4.6143

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4713 12.91    4.8800 4.6406 4.6301

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4764 13.05    4.9018 4.6612 4.6502

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5038 13.80 10.000000 5.2000 10:10:35 AM 5.2000 5.0185 4.7720 4.7585

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5086 13.93 100.000000 5.2000 9:08:00 AM 5.2000 5.0389 4.7915 4.7774

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5170 14.16 203.440000 5.0250 11:17:26 AM 5.0266 5.0747 4.8254 4.8106

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5359 14.68    5.1552 4.9019 4.8852

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5814 15.93 3,200.000000 5.1950 9:28:18 AM 5.1990 5.3490 5.0860 5.0649

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6353 17.41    5.5786 5.3040 5.2778

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6415 17.58    5.6050 5.3291 5.3023

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6597 18.07    5.6826 5.4027 5.3742

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6771 18.55 6,406.000000 5.4950 4:13:22 PM 5.4977 5.7567 5.4731 5.4429

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6849 18.76 185.000000 5.6500 9:07:09 AM 5.6500 5.7899 5.5047 5.4737

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6969 19.09 581.500000 5.5350 3:24:45 PM 5.5586 5.8410 5.5532 5.5211

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6997 19.17 8,662.097000 5.5621 3:55:59 PM 5.5520 5.8529 5.5646 5.5322

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7207 19.75 5.500000 5.4750 10:38:31 AM 5.6112 5.9424 5.6495 5.6151

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7270 19.92    5.9692 5.6750 5.6400

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7976 21.85    5.9243 5.6386 5.6168

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8305 22.75 0.969000 5.7000 2:40:23 PM 5.7000 5.9034 5.6217 5.6061

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8382 22.96 41.950000 5.5700 3:18:07 PM 5.5700 5.8985 5.6177 5.6035
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8670 23.75    5.8802 5.6029 5.5941

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8991 24.63 31.700000 5.5750 11:26:14 AM 5.5166 5.8598 5.5863 5.5836

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9060 24.82 4,706.444600 5.5750 3:58:18 PM 5.5818 5.8554 5.5828 5.5813


