
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 05-66 PIBD0513C664 6.6250 <1M 3/13/2013 8 0.02 2.8969 2.8700 2.8700

FXTN 10-31 PIBD1013C316 12.7500 <1M 3/27/2013 22 0.06 1.6908 1.6100 1.6100

FXTN 10-32 PIBD1013E320 11.7500 2M 5/15/2013 71 0.19 0.4861 0.3500 0.2786

FXTN 07-44 PIBD0713F446 9.6250 4M 6/29/2013 116 0.32 0.4909 0.3500 0.2437

RTB 05-07 PIID0513G075 9.0000 5M 7/31/2013 148 0.41 0.4953 0.3500 0.2372

FXTN 10-33 PIBD1013J337 11.0000 7M 10/9/2013 218 0.60 0.6546 0.5091 0.3914

FXTN 07-45 PIBD0713K457 7.1250 8M 11/2/2013 242 0.66 0.7607 0.6182 0.5021

FXTN 05-67 PIBD0514A673 6.2500 11M 1/27/2014 328 0.90 211.983000 0.8500 10:33:19 AM 0.8500 1.1406 1.0091 0.8985

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 385 1.05 1.3352 1.1994 1.0994

FXTN 10-35 PIBD1014G356 12.7500 1.5Y 7/15/2014 497 1.36 1.6964 1.5479 1.4712

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 568 1.56 3.102000 2.0000 11:56:59 AM 2.0164 1.9253 1.7689 1.7070

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 578 1.58 1.9576 1.8000 1.7402

SPTB 10-03 SPTB1014J037 12.2500 2Y 10/14/2014 588 1.61 1.9898 1.8311 1.7734

FXTN 10-36    * PIBD1015B367 12.3750 2Y 2/24/2015 721 1.97 2.4187 2.2450 2.2150

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 799 2.19 13.000000 1.9500 2:34:01 PM 1.9500 2.5006 2.3352 2.2996

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 808 2.21 3.200000 2.0000 2:36:28 PM 2.0000 2.5101 2.3456 2.3094

FXTN 04-20 PIBD0415G203 4.8750 2.5Y 7/21/2015 868 2.38 2.5731 2.4151 2.3745

RTB 05-09 PIID0515H097 5.8750 2.5Y 8/19/2015 897 2.46 6.885900 2.2500 3:14:38 PM 2.9621 2.6035 2.4486 2.4060

FXTN 10-37 PIBD1015H370 11.8750 2.5Y 8/25/2015 903 2.47 2.6098 2.4555 2.4125

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 995 2.72 2.7064 2.5620 2.5124

FXTN 10-38 PIBD1015L384 10.1250 3Y 12/15/2015 1015 2.78 2.7274 2.5851 2.5341

FXTN 10-39 PIBD1016A393 9.2500 3Y 1/12/2016 1043 2.86 2.7568 2.6175 2.5645

FXTN 07-48 PIBD0716A488 7.0000 3Y 1/27/2016 1058 2.90 2.000000 2.8750 11:38:26 AM 2.6945 2.7726 2.6349 2.5807

RTB 05-10     * PIID0516C107 6.0000 3Y 3/3/2016 1094 3.00 75.817000 2.9999 3:12:15 PM 2.6178 2.8104 2.6765 2.6198

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1121 3.07 2.8714 2.7073 2.6479

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1149 3.15 2.9347 2.7392 2.6770

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1279 3.50 290.400000 2.9100 4:14:59 PM 2.9521 3.2287 2.8872 2.8122

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1299 3.56 84.000000 3.0000 2:31:13 PM 2.6666 3.2739 2.9100 2.8330

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1352 3.70 3.3937 2.9704 2.8881

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1487 4.07 0.128000 2.5000 3:24:14 PM 2.5000 3.4231 3.0851 2.9772

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1511 4.14 3.4283 3.1055 2.9931

FXTN 05-70 PIBD0517G705 4.6250 4.5Y 7/5/2017 1583 4.33 3.4439 3.1666 3.0406

RTB 07-02 PIID0717H026 6.6250 4.5Y 8/19/2017 1628 4.46 3.4537 3.2048 3.0703

FXTN 10-44 PIBD1017H447 7.7500 4.5Y 8/23/2017 1632 4.47 3.4546 3.2082 3.0729

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1698 4.65 1.000000 3.6000 11:39:39 AM 3.6000 3.4689 3.2643 3.1165

FXTN 05-71 PIBD0517K719 4.1250 5Y 11/8/2017 1709 4.68 3.4713 3.2736 3.1238

FXTN 10-45    * PIBD1018A451 5.8750 5Y 1/31/2018 1793 4.91 100.000000 3.1750 3:44:35 PM 3.1750 3.4896 3.3450 3.1792

FXTN 07-51 PIBD0718H511 5.0000 5.5Y 8/18/2018 1992 5.45 9.000000 3.2000 10:27:42 AM 3.2000 3.5141 3.3583 3.2115

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2086 5.71 3.5256 3.3646 3.2268

FXTN 10-48 PIBD1019B485 7.8750 6Y 2/19/2019 2177 5.96 3.5368 3.3707 3.2416

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2243 6.14 3.5449 3.3751 3.2523

FXTN 07-54 PIBD0719G547 4.7500 6.5Y 7/19/2019 2327 6.37 3.5553 3.3807 3.2659

FXTN 07-55 PIBD0719H555 4.7500 6.5Y 8/30/2019 2369 6.49 3.5604 3.3835 3.2728

FXTN 07-56 PIBD0719K560 3.8750 7Y 11/22/2019 2453 6.72 516.000000 3.3000 4:06:39 PM 3.3007 3.5708 3.3891 3.2864
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FXTN 10-50    * PIBD1020B508 7.7500 7Y 2/18/2020 2541 6.96 3.5816 3.3950 3.3007

RTB 10-01 PIID1020H015 7.2500 7.5Y 8/19/2020 2724 7.46 0.500000 3.6000 10:34:17 AM 3.6000 3.6086 3.4155 3.3367

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2752 7.53 3.6128 3.4187 3.3422

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2843 7.78 2.700000 3.2500 11:31:02 AM 3.2500 3.6262 3.4289 3.3601

RTB 10-02 PIID1021C027 7.3750 8Y 3/3/2021 2920 7.99 523.450000 3.5000 2:57:43 PM 3.5032 3.6376 3.4375 3.3753

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 2976 8.15 3,050.000000 3.5100 3:00:57 PM 3.5093 3.6459 3.4438 3.3863

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3151 8.63 3,703.000000 3.5250 3:25:48 PM 3.5489 3.6717 3.4634 3.4207

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3186 8.72 1,544.200000 3.5000 3:31:00 PM 3.5227 3.6769 3.4674 3.4276

FXTN 10-54 PIBD1022G545 6.3750 9Y 1/19/2022 3242 8.88 50.000000 3.5000 3:05:56 PM 3.5000 3.6852 3.4737 3.4386

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3296 9.02 3.6931 3.4797 3.4492

FXTN 10-56 PIBD1022H562 4.8750 9.5Y 8/2/2022 3437 9.41 300.000000 3.5250 3:05:54 PM 3.5417 3.7140 3.4955 3.4770

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3479 9.52 200.000000 3.5185 11:12:16 AM 3.5264 3.7202 3.5002 3.4852

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3513 9.62 3.7252 3.5041 3.4919

FXTN 10-58 PIBD1022L585 4.0000 10Y 12/6/2022 3563 9.75 103.659000 3.5000 3:22:36 PM 3.4981 3.7326 3.5097 3.5017

FXTN 20-04    * PIBD2023B048 13.0000 10Y 2/20/2023 3639 9.96 3.7438 3.5182 3.5167

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3737 10.23 3.7795 3.5548 3.5525

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3884 10.63 3.8331 3.6096 3.6061

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4108 11.25 3.9147 3.6932 3.6879

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4171 11.42 3.9376 3.7167 3.7109

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4269 11.69 3.9734 3.7532 3.7467

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4423 12.11 4.0295 3.8107 3.8029

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4612 12.63 4.0983 3.8812 3.8719

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4652 12.74 4.1129 3.8961 3.8865

FXTN 20-12 PIBD2026A122 10.2500 13Y 1/19/2026 4703 12.88 4.1315 3.9151 3.9051

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 4977 13.63 611.270000 4.1500 3:53:28 PM 4.2010 4.2313 4.0173 4.0052

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5025 13.76 4.2488 4.0353 4.0227

RTB 15-02 PIID1527C023 5.3750 14Y 3/1/2027 5109 13.99 480.655000 4.2200 3:21:40 PM 4.2366 4.2794 4.0666 4.0534

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5298 14.51 4.3483 4.1371 4.1224

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5753 15.75 4.5141 4.3068 4.2885

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6292 17.23 50.000000 4.6005 9:08:13 AM 4.6005 4.7105 4.5079 4.4852

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6354 17.40 4.7331 4.5310 4.5079

FXTN 25-03 PIBD2531A032 11.2500 18Y 1/26/2031 6536 17.89 4.7994 4.5989 4.5743

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6710 18.37 4,690.190000 4.6800 3:46:39 PM 4.6898 4.8628 4.6638 4.6378

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6788 18.58 4.8912 4.6929 4.6663

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6908 18.91 31.000000 5.0000 3:17:37 PM 4.9756 4.9349 4.7377 4.7101

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 6936 18.99 3,824.419000 4.7400 3:47:25 PM 4.7279 4.9451 4.7482 4.7203

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7146 19.56 5.000000 4.7750 2:53:25 PM 4.7750 5.0216 4.8265 4.7970

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7209 19.74 5.0446 4.8500 4.8200

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7915 21.67 5.0408 4.8728 4.8526

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8244 22.57 1.000000 5.0000 3:39:44 PM 5.0000 5.0390 4.8834 4.8678

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8321 22.78 3,037.189800 4.8930 4:12:35 PM 4.9032 5.0386 4.8859 4.8713

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8609 23.57 5.0371 4.8952 4.8846

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8930 24.45 6.500000 5.0500 2:41:24 PM 4.9667 5.0354 4.9056 4.8994

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 8999 24.64 14,003.061000 4.9098 3:45:41 PM 4.9025 5.0350 4.9078 4.9026


