
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 05-64 PIBD0511J642 7.2500 <1M 10/19/2011 6 0.02    4.3794 4.3485 4.2727

RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 54 0.15 0.250000 4.0000 3:10:08 PM 3.9426 3.3920 3.1964 2.8750

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 61 0.17    3.2829 3.0902 2.8313

FXTN 03-18 PIBD0312A182 5.8750 3M 1/8/2012 87 0.24    2.8775 2.6955 2.6688

SPTB 10-02 SPTB1012A021 14.0000 4M 1/31/2012 110 0.30    2.7966 2.6143 2.6143

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 131 0.36    2.7608 2.5768 2.5768

FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 195 0.53    2.6654 2.4761 2.4761

FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 198 0.54    2.6662 2.4766 2.4766

RTB 05-06 PIID0512H067 7.1250 10M 8/1/2012 293 0.80 0.100000 3.5000 2:59:07 PM 3.5000 2.6923 2.4920 2.4920

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 310 0.85    2.6970 2.4948 2.4948

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 347 0.95    2.7083 2.5016 2.5016

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 370 1.01    2.7202 2.5091 2.5091

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 401 1.10 58.000000 3.7500 11:51:21 AM 3.7500 2.7361 2.5192 2.5192

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 450 1.23    2.7613 2.5351 2.5351

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 452 1.24    2.7624 2.5357 2.5357

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 507 1.39 193.300000 3.2500 4:01:05 PM 2.7709 2.7907 2.5536 2.5536

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 517 1.42    2.7958 2.5568 2.5568

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 531 1.45    2.8030 2.5614 2.5614

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 580 1.59    2.8282 2.5773 2.5773

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 625 1.71    2.8514 2.5919 2.5919

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 657 1.80    2.8678 2.6023 2.6023

FXTN 10-33    * PIBD1013J337 11.0000 2Y 10/9/2013 727 1.99    2.9038 2.6250 2.6250

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 751 2.06    2.9803 2.7033 2.6957

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 837 2.29 273.478000 3.6000 3:24:00 PM 2.8851 3.2541 2.9840 2.9489

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 894 2.45    3.4355 3.1701 3.1168

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1006 2.76    3.7921 3.5356 3.4466

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1077 2.95 19.700000 3.5500 3:13:38 PM 4.4952 4.0182 3.7674 3.6557

FXTN 07-46    * PIBD0714J466 6.5000 3Y 10/4/2014 1087 2.98 78.000000 3.5000 12:01:11 PM 3.4806 4.0500 3.8000 3.6852

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1097 3.01    4.0804 3.8254 3.7133

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1230 3.37    4.4849 4.1630 4.0877

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1308 3.58    4.7222 4.3610 4.3073

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1317 3.61    4.7495 4.3838 4.3326

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1377 3.77    4.9320 4.5362 4.5015

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1406 3.85 14.949000 5.0500 3:24:34 PM 4.8486 5.0202 4.6098 4.5831

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1412 3.87    5.0385 4.6250 4.6000

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1504 4.12    5.0921 4.6715 4.6709

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1524 4.18    5.1037 4.6816 4.6863

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1552 4.25    5.1200 4.6957 4.7078

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1567 4.29    5.1288 4.7033 4.7194

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1603 4.39 54.865000 5.1000 3:45:25 PM 5.0585 5.1498 4.7215 4.7471

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1630 4.47    5.1655 4.7351 4.7679

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1658 4.54    5.1818 4.7492 4.7895

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1788 4.90 256.000000 4.8000 3:12:52 PM 4.8679 5.2576 4.8149 4.8896

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1808 4.95 100.000000 5.0000 11:57:56 AM 5.0000 5.2692 4.8250 4.9050
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FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1861 5.10 15.000000 5.0000 9:23:34 AM 5.0000 5.2732 4.8460 4.9111

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1996 5.47    5.2833 4.8996 4.9267

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2020 5.53    5.2851 4.9091 4.9295

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2137 5.85 0.500000 5.2000 11:22:47 AM 5.2000 5.2939 4.9556 4.9430

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2141 5.87    5.2942 4.9571 4.9435

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2207 6.05    5.2991 4.9833 4.9511

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2302 6.31 50.000000 5.0000 3:13:39 PM 5.0000 5.3062 5.0210 4.9620

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2501 6.85    5.3212 5.1000 4.9850

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2595 7.11    5.3796 5.1597 5.0563

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2686 7.36    5.4361 5.2174 5.1253

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3050 8.36    5.6623 5.4485 5.4013

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3233 8.86 0.800000 5.8000 2:52:53 PM 5.8000 5.7761 5.5647 5.5401

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3261 8.93 11.000000 5.8000 3:49:37 PM 5.8000 5.7935 5.5825 5.5613

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3352 9.18 166.738565 5.8000 3:28:25 PM 5.7386 5.8500 5.6402 5.6303

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3429 9.39 924.990000 5.8250 3:27:34 PM 5.7069 5.8979 5.6891 5.6887

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3485 9.55 3,540.000000 5.7400 11:37:41 AM 5.7312 5.9327 5.7247 5.7312

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3751 10.28 2,491.291364 5.7500 4:01:33 PM 5.7414 6.0352 5.8047 5.8121

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3805 10.42    6.0561 5.8210 5.8285

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4022 11.02    6.1397 5.8863 5.8945

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4148 11.36    6.1883 5.9242 5.9328

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4246 11.63    6.2261 5.9537 5.9626

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4393 12.04    6.2827 5.9979 6.0074

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4617 12.65    6.3691 6.0653 6.0755

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4680 12.82    6.3934 6.0843 6.0947

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4778 13.09    6.4312 6.1138 6.1245

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4932 13.51    6.4905 6.1601 6.1713

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5121 14.03    6.5634 6.2170 6.2288

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5161 14.14    6.5788 6.2290 6.2410

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5212 14.28    6.5985 6.2444 6.2565

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5534 15.16    6.7226 6.3413 6.3544

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5807 15.91    6.8279 6.4234 6.4375

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6262 17.16    7.0033 6.5603 6.5759

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6801 18.63    7.2111 6.7225 6.7399

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6863 18.80    7.2350 6.7412 6.7587

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7045 19.30 50.000000 7.0000 10:19:06 AM 7.0000 7.3052 6.7960 6.8141

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7219 19.78 5,914.912000 6.9250 4:10:17 PM 6.8898 7.3722 6.8483 6.8670

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7297 19.99    7.4023 6.8718 6.8907

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7718 21.15    7.4204 6.9245 6.9412

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8424 23.08 200.000000 7.1000 10:14:54 AM 7.1249 7.4509 7.0130 7.0259

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8753 23.98 1,317.700000 7.2250 3:42:32 PM 7.2041 7.4650 7.0542 7.0654

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8830 24.19 886.741350 7.0850 4:06:36 PM 7.1092 7.4684 7.0638 7.0746

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9118 24.98 28.610000 7.1150 2:37:06 PM 7.1064 7.4808 7.0999 7.1091


