
Interpolated Bonds
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ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 05-63 PIBD0511F638 10.6250 1M 6/22/2011 29 0.08    2.7782 2.4400 2.5811

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 59 0.16    2.2558 1.9455 2.0454

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 68 0.19    2.2198 1.9536 2.0234

SPTB 10-01 SPTB1011I016 15.5000 4M 9/20/2011 119 0.33    2.2323 2.0863 2.0763

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 140 0.38    2.3166 2.1729 2.1629

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 148 0.41    2.3488 2.2059 2.1959

RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 196 0.54    2.5292 2.3897 2.3799

FXTN 04-19 PIBD0411L191 5.8750 7M 12/13/2011 203 0.56    2.5449 2.4044 2.3948

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 229 0.63    2.6033 2.4589 2.4502

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 252 0.69    2.6549 2.5071 2.4991

FXTN 05-65 PIBD0512B658 5.7500 9M 2/21/2012 273 0.75    2.7021 2.5511 2.5438

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 337 0.92    2.8458 2.6853 2.6801

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 340 0.93    2.8526 2.6916 2.6865

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 435 1.19 46.443200 3.6250 10:53:16 AM 3.6875 3.2643 3.0431 3.0369

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 452 1.24    3.3395 3.1071 3.1007

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 489 1.34 1.587000 4.0000 2:55:36 PM 4.0000 3.5033 3.2466 3.2397

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 512 1.40    3.6050 3.3333 3.3261

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 543 1.49    3.7422 3.4502 3.4426

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 592 1.62    3.9591 3.6349 3.6266

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 594 1.63    3.9679 3.6425 3.6342

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 649 1.78    4.2114 3.8498 3.8408

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 659 1.81    4.2556 3.8875 3.8783

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 673 1.84    4.3176 3.9403 3.9309

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 722 1.98 0.900000 4.0500 10:48:25 AM 4.0500 4.5344 4.1250 4.1150

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 767 2.10    4.6515 4.2497 4.2354

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 799 2.19    4.7347 4.3383 4.3210

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 869 2.38    4.9168 4.5323 4.5082

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 893 2.45    4.9792 4.5988 4.5725

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 979 2.68 300.000000 4.9650 3:54:54 PM 4.9550 5.2029 4.8371 4.8025

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1036 2.84    5.3512 4.9950 4.9550

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1148 3.15    5.3777 5.0718 5.0318

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1219 3.34    5.3946 5.1205 5.0805

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1229 3.37    5.3970 5.1273 5.0874

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1239 3.39    5.3993 5.1342 5.0942

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1372 3.76    5.4309 5.2254 5.1855

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1450 3.97    5.4494 5.2788 5.2390

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1459 4.00 51.675000 5.2500 4:09:28 PM 5.2451 5.4515 5.2850 5.2451

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1548 4.24 0.500000 5.5000 11:45:16 AM 5.5000 5.4953 5.2798 5.2203

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1554 4.26    5.4983 5.2794 5.2186

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1646 4.51    5.5435 5.2740 5.1930

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1666 4.56    5.5533 5.2729 5.1874

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1694 4.64    5.5671 5.2712 5.1796

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1709 4.68    5.5745 5.2703 5.1754

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1745 4.78 14.505000 5.2500 4:01:02 PM 5.2587 5.5922 5.2682 5.1653
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1772 4.85    5.6055 5.2666 5.1578

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1800 4.93    5.6192 5.2650 5.1500

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1930 5.29 120.253000 5.2000 2:24:04 PM 5.2499 5.7132 5.3982 5.2964

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1950 5.34 1.864000 5.3500 10:49:28 AM 5.3500 5.7276 5.4187 5.3189

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 2003 5.49    5.7659 5.4730 5.3785

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2138 5.86    5.8635 5.6114 5.5305

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2162 5.92    5.8808 5.6360 5.5575

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2279 6.24 11.000000 5.7500 9:48:43 AM 5.7500 5.9654 5.7559 5.6892

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2283 6.25    5.9683 5.7600 5.6938

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2349 6.44    6.0160 5.8276 5.7681

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2444 6.70 500.000000 5.8750 3:07:20 PM 5.8750 6.0846 5.9250 5.8750

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2737 7.50    6.1861 6.0234 5.9762

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2828 7.75    6.2176 6.0540 6.0076

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3192 8.75    6.3436 6.1762 6.1333

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3375 9.25 2.650000 6.4000 10:31:29 AM 6.4071 6.4070 6.2377 6.1965

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3403 9.32    6.4167 6.2471 6.2062

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3494 9.57 109.650000 6.0250 3:28:52 PM 6.0477 6.4482 6.2776 6.2376

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3571 9.78 626.970000 6.3250 2:55:36 PM 6.3248 6.4748 6.3035 6.2642

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3627 9.94    6.4942 6.3223 6.2835

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3947 10.81    6.6408 6.4731 6.4378

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4164 11.41    6.7402 6.5754 6.5424

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4290 11.75    6.7979 6.6347 6.6032

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4388 12.02    6.8428 6.6809 6.6505

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4535 12.42    6.9102 6.7502 6.7213

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4759 13.04    7.0128 6.8558 6.8293

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4822 13.21    7.0416 6.8855 6.8597

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4920 13.48    7.0865 6.9316 6.9070

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5074 13.90    7.1571 7.0042 6.9812

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5263 14.42    7.2437 7.0933 7.0723

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5303 14.53    7.2620 7.1121 7.0916

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5354 14.67    7.2853 7.1362 7.1162

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5676 15.55    7.4328 7.2879 7.2715

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5949 16.30    7.5579 7.4166 7.4031

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6404 17.55    7.7663 7.6310 7.6225

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6943 19.02    8.0132 7.8850 7.8824

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7005 19.19    8.0416 7.9142 7.9122

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7187 19.69    8.1250 8.0000 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7439 20.38    8.1076 7.9785 7.9779

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7860 21.53    8.0786 7.9426 7.9409

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8566 23.47    8.0299 7.8824 7.8788

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8895 24.37 142.000000 7.9250 2:23:01 PM 7.8453 8.0072 7.8543 7.8499

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8972 24.58 12.207000 7.8150 3:55:15 PM 7.8182 8.0019 7.8477 7.8431


