
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 1     4.5000 4.5000 4.5000

FXTN 10-28 PIBD1011J288 16.5000 <1M 10/11/2011 22 0.06    3.6651 3.1420 3.1420

FXTN 05-64 PIBD0511J642 7.2500 1M 10/19/2011 30 0.08 138.000000 2.0000 9:25:41 AM 2.0000 3.3470 2.6247 2.6247

RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 78 0.21    0.6787 0.4422 0.4422

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 85 0.23    0.6310 0.4103 0.4103

FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 111 0.30    0.6769 0.4549 0.4549

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 134 0.37    0.7175 0.4943 0.4943

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 155 0.42    0.7546 0.5303 0.5303

FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 219 0.60    0.8582 0.6362 0.6362

FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 222 0.61    0.8627 0.6411 0.6411

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 317 0.87    1.0047 0.7938 0.7938

FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 334 0.92    1.0302 0.8211 0.8211

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 371 1.02 10.800000 2.8750 3:45:56 PM 2.8785 1.1692 0.9453 0.9453

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 394 1.08    1.3048 1.0606 1.0606

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 425 1.16    1.4877 1.2161 1.2161

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 474 1.30    1.7768 1.4619 1.4619

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 476 1.30 100.000000 2.5000 8:56:25 AM 2.5000 1.7886 1.4719 1.4719

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 531 1.45    2.1130 1.7477 1.7477

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 541 1.48    2.1720 1.7979 1.7979

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 555 1.52    2.2546 1.8681 1.8681

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 604 1.65    2.5437 2.1138 2.1138

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 649 1.78    2.8091 2.3395 2.3395

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 681 1.87 0.020000 3.2500 3:45:36 PM 3.2500 2.9979 2.5000 2.5000

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 751 2.06    3.0568 2.6003 2.5752

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 775 2.12    3.0770 2.6347 2.6010

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 861 2.36    3.1494 2.7579 2.6934

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 918 2.52    3.1974 2.8395 2.7547

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1030 2.82    3.2917 3.0000 2.8750

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1101 3.02 61.400000 3.5000 12:04:42 PM 3.5000 3.5642 3.2625 3.1597

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1111 3.04    3.6026 3.2994 3.1998

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1121 3.07    3.6409 3.3364 3.2399

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1254 3.44    4.1514 3.8281 3.7732

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1332 3.65    4.4508 4.1165 4.0859

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1341 3.67    4.4854 4.1497 4.1220

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1401 3.84 250.000000 4.5000 10:59:38 AM 4.5000 4.7157 4.3715 4.3626

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1430 3.92 1.800000 4.9500 3:51:29 PM 4.9083 4.8270 4.4788 4.4789

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1436 3.93    4.8500 4.5009 4.5029

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1528 4.19    4.8913 4.5619 4.5634

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1548 4.24    4.9003 4.5751 4.5765

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1576 4.32    4.9128 4.5937 4.5949

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1591 4.36    4.9196 4.6036 4.6048

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1627 4.46 85.000000 4.9000 3:58:07 PM 4.8911 4.9357 4.6275 4.6284

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1654 4.53    4.9478 4.6453 4.6462

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1682 4.61    4.9604 4.6639 4.6646
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FXTN 10-42    * PIBD1016I420 9.1250 5Y 9/4/2016 1812 4.96 50.000000 4.7500 10:45:27 AM 4.7500 5.0187 4.7500 4.7500

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1832 5.02    5.0248 4.7539 4.7539

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1885 5.16    5.0407 4.7641 4.7641

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2020 5.53    5.0813 4.7900 4.7900

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2044 5.60    5.0886 4.7947 4.7947

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2161 5.92 2.000000 5.1000 2:33:32 PM 5.1000 5.1238 4.8172 4.8172

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2165 5.93    5.1250 4.8180 4.8180

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2231 6.11 38.124000 4.8000 11:59:27 AM 4.8754 5.1449 4.8307 4.8307

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2326 6.37 462.000000 4.9750 3:11:42 PM 4.9567 5.1734 4.8490 4.8490

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2525 6.92 1,480.000000 4.9200 10:04:01 AM 4.8873 5.2333 4.8873 4.8873

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2619 7.18    5.3137 4.9741 4.9759

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2710 7.42    5.3916 5.0582 5.0618

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3074 8.42    5.7029 5.3945 5.4050

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3257 8.92    5.8595 5.5636 5.5776

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3285 9.00 280.000000 5.9000 11:38:33 AM 5.8196 5.8834 5.5894 5.6040

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3376 9.25 78.759100 5.9000 3:56:28 PM 5.9021 5.9612 5.6735 5.6898

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3453 9.46 51.604000 5.8500 3:52:58 PM 5.8497 6.0271 5.7447 5.7625

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3509 9.61 2,353.710000 5.9000 3:52:07 PM 5.8153 6.0750 5.7964 5.8153

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3775 10.34 601.400000 5.9750 4:08:46 PM 5.9249 6.1741 5.8989 5.9176

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3829 10.49    6.1942 5.9197 5.9383

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4046 11.08    6.2750 6.0034 6.0218

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4172 11.43    6.3219 6.0519 6.0702

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4270 11.70    6.3584 6.0897 6.1079

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4417 12.10    6.4132 6.1463 6.1644

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4641 12.72    6.4966 6.2327 6.2506

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4704 12.89    6.5200 6.2570 6.2748

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4802 13.16    6.5565 6.2947 6.3125

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4956 13.58    6.6139 6.3541 6.3717

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5145 14.10    6.6843 6.4269 6.4444

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5185 14.21    6.6992 6.4423 6.4598

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5236 14.35    6.7182 6.4620 6.4794

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5558 15.23    6.8381 6.5861 6.6032

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5831 15.98    6.9398 6.6913 6.7082

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6286 17.22    7.1092 6.8667 6.8832

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6825 18.70    7.3100 7.0744 7.0904

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6887 18.87    7.3330 7.0983 7.1143

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7069 19.37    7.4008 7.1684 7.1843

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7243 19.84 3,307.603709 7.3500 4:14:10 PM 7.2512 7.4656 7.2355 7.2512

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7321 20.06    7.4773 7.2505 7.2629

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7742 21.21    7.5405 7.3314 7.3263

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8448 23.15    7.6465 7.4670 7.4326

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8777 24.05 22.976000 7.4250 3:43:43 PM 7.4132 7.6959 7.5302 7.4822

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8854 24.26 1,245.264000 7.4250 4:06:20 PM 7.4953 7.7075 7.5450 7.4938


