
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

SPTB 10-01 SPTB1011I016 15.5000 <1M 9/20/2011 19 0.05    2.7724 2.7000 2.6973

FXTN 10-28 PIBD1011J288 16.5000 1M 10/11/2011 40 0.11    1.3081 1.1755 1.1683

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 48 0.13    1.2754 1.1427 1.1326

RTB 05-05 PIID0511L054 5.8750 3M 12/6/2011 96 0.26    1.1112 0.9768 0.9532

FXTN 04-19 PIBD0411L191 5.8750 4M 12/13/2011 103 0.28    1.1148 0.9785 0.9564

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 129 0.35    1.1279 0.9851 0.9682

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 152 0.42    1.1395 0.9909 0.9786

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 173 0.47 400.000000 0.8000 2:34:08 PM 0.8500 1.1501 0.9962 0.9882

FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 237 0.65    1.2963 1.1094 1.1566

FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 240 0.66    1.3048 1.1161 1.1665

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 335 0.92    1.5737 1.3281 1.4798

FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 352 0.96 44.500000 1.7450 12:45:59 PM 1.7450 1.6218 1.3661 1.5359

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 389 1.07 1.200000 2.5000 2:50:40 PM 2.6658 1.7633 1.4953 1.6487

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 412 1.13    1.8541 1.5791 1.7182

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 443 1.21    1.9764 1.6921 1.8118

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 492 1.35    2.1697 1.8706 1.9598

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 494 1.35    2.1776 1.8779 1.9658

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 549 1.50    2.3946 2.0784 2.1320

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 559 1.53    2.4341 2.1148 2.1622

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 573 1.57    2.4893 2.1658 2.2044

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 622 1.70    2.6827 2.3444 2.3524

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 667 1.83    2.8603 2.5084 2.4884

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 699 1.92    2.9865 2.6250 2.5850

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 769 2.11    3.0452 2.7102 2.6733

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 793 2.17    3.0653 2.7395 2.7035

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 879 2.41 230.000000 3.0500 2:39:42 PM 3.0500 3.1373 2.8442 2.8119

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 936 2.56    3.1850 2.9136 2.8838

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1048 2.87    3.2788 3.0500 3.0250

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1119 3.07 36.749000 3.2500 11:33:22 AM 3.2520 3.4802 3.2590 3.2366

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1129 3.09    3.5086 3.2884 3.2664

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1139 3.12    3.5369 3.3178 3.2962

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1272 3.48    3.9142 3.7093 3.6926

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1350 3.70    4.1354 3.9389 3.9250

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1359 3.72    4.1609 3.9654 3.9519

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1419 3.89    4.3311 4.1420 4.1307

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1448 3.97 4.050000 4.7500 3:59:45 PM 4.7500 4.4134 4.2273 4.2171

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1454 3.98    4.4304 4.2450 4.2350

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1546 4.24    4.4953 4.2843 4.2761

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1566 4.29    4.5094 4.2928 4.2851

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1594 4.37 25.000000 4.6000 2:03:27 PM 4.6000 4.5291 4.3048 4.2976

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1609 4.41 0.100000 4.4000 11:24:08 AM 4.4000 4.5397 4.3112 4.3043

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1645 4.51 1.000000 4.6000 2:39:01 PM 4.6998 4.5651 4.3265 4.3204

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1672 4.58    4.5841 4.3380 4.3325

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1700 4.66    4.6038 4.3500 4.3450
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1830 5.01 2,590.000000 4.6500 2:53:06 PM 4.6662 4.6845 4.4472 4.4390

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1850 5.07    4.6969 4.4621 4.4535

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1903 5.21 25.000000 4.7250 11:55:33 AM 4.7250 4.7298 4.5017 4.4918

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2038 5.58    4.8136 4.6026 4.5895

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2062 5.65    4.8285 4.6205 4.6068

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2179 5.97 500.000000 4.9700 3:07:50 PM 4.9760 4.9011 4.7080 4.6915

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2183 5.98    4.9035 4.7110 4.6944

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2249 6.16 739.795000 4.9750 12:30:26 PM 4.9902 4.9445 4.7603 4.7421

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2344 6.42 13,950.000000 4.9300 4:07:15 PM 4.9439 5.0034 4.8313 4.8108

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2543 6.97 1,593.000000 4.9500 3:47:19 PM 4.9548 5.1269 4.9800 4.9548

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2637 7.22    5.2030 5.0534 5.0290

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2728 7.47    5.2767 5.1245 5.1008

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3092 8.47    5.5714 5.4088 5.3881

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3275 8.97 35.000000 5.7750 3:17:15 PM 5.7857 5.7196 5.5518 5.5326

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3303 9.05    5.7423 5.5737 5.5547

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3394 9.30 300.000000 5.7100 4:02:56 PM 5.7100 5.8160 5.6447 5.6265

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3471 9.51 3,712.880000 5.7200 4:08:28 PM 5.7316 5.8783 5.7049 5.6873

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3527 9.66 551.000000 5.7250 2:55:13 PM 5.7310 5.9237 5.7486 5.7315

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3793 10.39 1,300.000000 5.7500 3:20:46 PM 5.7585 6.0456 5.8772 5.8606

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3847 10.54    6.0703 5.9033 5.8869

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4064 11.13    6.1698 6.0081 5.9922

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4190 11.48    6.2276 6.0690 6.0534

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4288 11.75    6.2725 6.1164 6.1009

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4435 12.15    6.3399 6.1874 6.1723

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4659 12.76    6.4426 6.2956 6.2810

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4722 12.94    6.4715 6.3261 6.3116

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4820 13.21    6.5164 6.3734 6.3592

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4974 13.63    6.5870 6.4478 6.4339

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5163 14.15    6.6736 6.5392 6.5257

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5203 14.25    6.6919 6.5585 6.5451

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5254 14.39    6.7153 6.5831 6.5699

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5576 15.28    6.8629 6.7387 6.7262

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5849 16.02    6.9881 6.8707 6.8587

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6304 17.27    7.1967 7.0905 7.0796

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6843 18.75    7.4437 7.3510 7.3412

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6905 18.92    7.4722 7.3809 7.3713

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7087 19.42    7.5556 7.4689 7.4597

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7261 19.89 4,515.831000 7.5300 4:13:57 PM 7.5441 7.6353 7.5530 7.5441

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7339 20.11    7.6443 7.5595 7.5502

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7760 21.26    7.6927 7.5950 7.5831

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8466 23.19    7.7739 7.6545 7.6381

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8795 24.10 6.000000 7.6350 11:51:49 AM 7.6267 7.8117 7.6822 7.6638

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8872 24.31 319.070000 7.6500 3:19:57 PM 7.6706 7.8206 7.6886 7.6698


