
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 11 0.03    3.4502 3.4063 3.4063

FXTN 10-28 PIBD1011J288 16.5000 1M 10/11/2011 32 0.09    1.2457 1.1094 1.1094

FXTN 05-64 PIBD0511J642 7.2500 1M 10/19/2011 40 0.11    1.0734 0.9306 0.9294

RTB 05-05 PIID0511L054 5.8750 3M 12/6/2011 88 0.24    0.6115 0.4549 0.4451

FXTN 04-19 PIBD0411L191 5.8750 3M 12/13/2011 95 0.26    0.6158 0.4585 0.4465

FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 121 0.33    0.6758 0.5171 0.4963

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 144 0.39    0.7288 0.5689 0.5403

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 165 0.45    0.7773 0.6162 0.5805

FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 229 0.63    0.8875 0.7100 0.6802

FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 232 0.64    0.8921 0.7136 0.6845

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 327 0.90    1.0387 0.8299 0.8221

FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 344 0.94    1.0649 0.8507 0.8467

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 381 1.04 215.000000 0.9500 2:10:01 PM 0.9500 1.1830 0.9537 0.9523

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 404 1.11    1.2922 1.0518 1.0486

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 435 1.19    1.4395 1.1839 1.1783

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 484 1.33    1.6723 1.3927 1.3835

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 486 1.33    1.6818 1.4013 1.3918

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 541 1.48    1.9431 1.6357 1.6221

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 551 1.51    1.9906 1.6783 1.6639

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 565 1.55    2.0571 1.7380 1.7225

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 614 1.68 5.800000 1.5000 2:38:39 PM 1.5000 2.2899 1.9468 1.9277

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 659 1.81    2.5037 2.1386 2.1160

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 691 1.89    2.6558 2.2750 2.2500

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 761 2.08    2.7657 2.4054 2.3804

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 785 2.15 5.000000 3.2500 11:53:40 AM 3.2500 2.8034 2.4501 2.4251

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 871 2.39 155.000000 3.0000 3:25:24 PM 2.9564 2.9384 2.6102 2.5852

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 928 2.54    3.0280 2.7164 2.6914

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1040 2.85    3.2038 2.9250 2.9000

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1111 3.04 57.000000 3.3250 3:50:04 PM 3.2658 3.4153 3.1655 3.1539

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1121 3.07    3.4451 3.1993 3.1897

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1131 3.10    3.4749 3.2332 3.2255

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1264 3.46    3.8710 3.6836 3.7012

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1342 3.68 194.000000 4.2000 11:51:53 AM 4.2742 4.1033 3.9478 3.9802

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1351 3.70    4.1301 3.9783 4.0124

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1411 3.87    4.3088 4.1815 4.2270

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1440 3.95 116.780000 4.5000 3:36:54 PM 4.4817 4.3952 4.2797 4.3307

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1446 3.96    4.4131 4.3000 4.3522

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1538 4.21    4.4891 4.3730 4.4102

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1558 4.27    4.5056 4.3888 4.4228

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1586 4.35    4.5288 4.4110 4.4405

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1601 4.39 1,036.700000 4.4300 4:05:28 PM 4.4808 4.5412 4.4229 4.4499

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1637 4.48 1.950000 4.7000 11:39:24 AM 4.6900 4.5709 4.4515 4.4726

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1664 4.56    4.5933 4.4729 4.4897

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1692 4.64    4.6164 4.4951 4.5073
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FXTN 10-42    * PIBD1016I420 9.1250 5Y 9/4/2016 1822 4.99 1,702.483000 4.5800 3:12:01 PM 4.5893 4.7238 4.5982 4.5893

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1842 5.05    4.7322 4.6066 4.5974

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1895 5.19    4.7543 4.6291 4.6186

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2030 5.56    4.8106 4.6862 4.6727

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2054 5.63    4.8206 4.6964 4.6823

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2171 5.95    4.8694 4.7459 4.7292

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2175 5.96    4.8710 4.7476 4.7308

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2241 6.14 16.086895 4.7500 2:04:36 PM 4.7500 4.8986 4.7755 4.7572

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2336 6.40 6,750.000000 4.7800 11:02:48 AM 4.7783 4.9382 4.8158 4.7953

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2535 6.95    5.0212 4.9000 4.8750

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2629 7.20    5.0886 4.9669 4.9443

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2720 7.45 12.042516 4.9000 2:02:59 PM 4.9000 5.1540 5.0316 5.0113

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3084 8.45    5.4154 5.2905 5.2795

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3267 8.95 61.500000 5.5250 3:14:16 PM 5.6320 5.5467 5.4207 5.4143

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3295 9.03 50.000000 5.5500 10:23:42 AM 5.5500 5.5669 5.4407 5.4350

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3386 9.28 42.623420 5.5750 3:51:01 PM 5.5716 5.6322 5.5054 5.5020

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3463 9.49 1,303.850000 5.6500 3:33:40 PM 5.5069 5.6875 5.5602 5.5587

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3519 9.64 250.000000 5.6000 8:46:44 AM 5.6000 5.7277 5.6000 5.6000

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3785 10.37 957.500000 5.5500 2:44:50 PM 5.6245 5.8346 5.7080 5.7084

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3839 10.52    5.8563 5.7299 5.7304

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4056 11.11    5.9436 5.8180 5.8189

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4182 11.46    5.9942 5.8692 5.8703

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4280 11.73    6.0336 5.9090 5.9102

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4427 12.13    6.0927 5.9687 5.9701

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4651 12.74    6.1828 6.0596 6.0615

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4714 12.92    6.2081 6.0852 6.0871

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4812 13.18    6.2475 6.1250 6.1271

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4966 13.61    6.3094 6.1875 6.1899

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5155 14.12    6.3854 6.2642 6.2669

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5195 14.23 100.000000 6.4000 11:22:50 AM 6.4000 6.4015 6.2805 6.2832

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5246 14.37    6.4220 6.3012 6.3040

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5568 15.25    6.5514 6.4319 6.4353

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5841 16.00    6.6612 6.5428 6.5466

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6296 17.25    6.8441 6.7275 6.7320

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6835 18.73    7.0608 6.9464 6.9518

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6897 18.90    7.0857 6.9715 6.9770

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7079 19.39 500.000000 7.1900 11:39:09 AM 7.1900 7.1589 7.0454 7.0512

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7253 19.87 6,789.650574 7.1400 4:14:49 PM 7.1172 7.2288 7.1161 7.1221

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7331 20.08    7.2421 7.1243 7.1304

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7752 21.24    7.3137 7.1689 7.1750

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8458 23.17    7.4337 7.2436 7.2498

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8787 24.07 4.213000 7.3000 3:00:49 PM 7.3687 7.4896 7.2784 7.2846

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8864 24.28 1,702.787130 7.3500 4:04:33 PM 7.2926 7.5027 7.2865 7.2927


