
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 2 0.01    4.4742 4.4688 4.4688

RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 50 0.14    3.4112 3.2151 3.2151

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 57 0.16    3.3251 3.1290 3.1290

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 83 0.23    3.0053 2.8091 2.8091

SPTB 10-02 SPTB1012A021 14.0000 4M 1/31/2012 106 0.29    2.7880 2.5911 2.5911

FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 127 0.35 15.374000 3.6250 3:54:52 PM 3.5956 2.7597 2.5598 2.5598

FXTN 10-29 PIBD1012D291 13.0000 6M 4/25/2012 191 0.52    2.6844 2.4761 2.4761

FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 194 0.53    2.6852 2.4766 2.4766

RTB 05-06 PIID0512H067 7.1250 10M 8/1/2012 289 0.79 2.000000 3.7500 2:52:00 PM 3.7500 2.7089 2.4920 2.4920

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 306 0.84    2.7132 2.4948 2.4948

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 343 0.94 257.400000 3.7500 3:49:27 PM 2.4434 2.7234 2.5016 2.5016

FXTN 10-30 PIBD1012J302 12.1250 1Y 10/17/2012 366 1.00    2.7339 2.5091 2.5091

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 397 1.09    2.7480 2.5192 2.5192

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 446 1.22    2.7702 2.5351 2.5351

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 448 1.23 8.000000 4.0000 3:22:34 PM 4.0000 2.7712 2.5357 2.5357

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 503 1.38    2.7962 2.5536 2.5536

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 513 1.41    2.8007 2.5568 2.5568

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 527 1.44    2.8071 2.5614 2.5614

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 576 1.58    2.8293 2.5773 2.5773

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 621 1.70    2.8498 2.5919 2.5919

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 653 1.79    2.8643 2.6023 2.6023

FXTN 10-33    * PIBD1013J337 11.0000 2Y 10/9/2013 723 1.98    2.8962 2.6250 2.6250

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 747 2.05    2.9686 2.6980 2.7106

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 833 2.28 117.126065 3.5100 3:42:17 PM 3.2152 3.2283 2.9595 3.0171

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 890 2.44    3.4005 3.1328 3.2203

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1002 2.75    3.7387 3.4733 3.6195

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1073 2.94 127.130000 3.8750 4:13:24 PM 3.9439 3.9531 3.6892 3.8726

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1083 2.97    3.9833 3.7196 3.9083

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1093 2.99    4.0135 3.7500 3.9439

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1226 3.36    4.4584 4.1089 4.2209

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1304 3.57    4.7194 4.3194 4.3834

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1313 3.60    4.7495 4.3437 4.4021

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1373 3.76    4.9502 4.5056 4.5271

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1402 3.84 40.830000 4.5050 3:17:23 PM 4.9029 5.0472 4.5838 4.5875

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1408 3.86    5.0673 4.6000 4.6000

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1500 4.11 1.200000 5.2500 9:53:52 AM 5.2500 5.1187 4.6987 4.6872

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1520 4.16    5.1299 4.7202 4.7061

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1548 4.24    5.1455 4.7503 4.7326

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1563 4.28 100.000000 4.9250 11:52:14 AM 4.9250 5.1539 4.7664 4.7469

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1599 4.38 1.400000 5.1750 2:44:44 PM 5.1750 5.1740 4.8050 4.7810

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1626 4.45    5.1891 4.8340 4.8065

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1654 4.53    5.2047 4.8640 4.8331

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1784 4.89 1,400.000000 4.9750 11:40:57 AM 4.9750 5.2773 5.0035 4.9562

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1804 4.94 1.380000 5.1750 11:07:21 AM 5.1750 5.2885 5.0250 4.9752
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FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1857 5.09    5.2929 5.0307 4.9771

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1992 5.46    5.3041 5.0453 4.9819

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2016 5.52    5.3061 5.0479 4.9828

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2133 5.84 7.770000 5.1500 3:04:20 PM 5.2001 5.3159 5.0606 4.9870

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2137 5.85    5.3162 5.0610 4.9871

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2203 6.04 2.972000 5.1500 2:07:16 PM 5.1500 5.3217 5.0682 4.9895

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2298 6.30    5.3296 5.0785 4.9929

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2497 6.84    5.3462 5.1000 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2591 7.10    5.4093 5.1621 5.0733

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2682 7.35    5.4705 5.2222 5.1443

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3046 8.35    5.7152 5.4627 5.4283

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3229 8.85 10.500000 5.9000 2:19:02 PM 5.8524 5.8383 5.5835 5.5711

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3257 8.92    5.8571 5.6020 5.5929

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3348 9.17 150.000000 5.8250 3:25:13 PM 5.8250 5.9183 5.6621 5.6639

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3425 9.38 1,136.200000 5.8500 3:51:10 PM 5.7503 5.9700 5.7130 5.7240

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3481 9.54 2,050.000000 5.7700 4:02:02 PM 5.7677 6.0077 5.7500 5.7677

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3747 10.27 203.000000 5.7700 3:18:20 PM 5.7650 6.1102 5.8349 5.8513

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3801 10.41    6.1310 5.8521 5.8683

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 4018 11.01    6.2147 5.9213 5.9366

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4144 11.35    6.2632 5.9615 5.9762

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4242 11.62    6.3010 5.9928 6.0070

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4389 12.02    6.3577 6.0397 6.0533

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4613 12.64    6.4440 6.1111 6.1237

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4676 12.81    6.4683 6.1312 6.1436

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4774 13.08    6.5060 6.1625 6.1744

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4928 13.50    6.5654 6.2116 6.2228

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5117 14.02    6.6382 6.2719 6.2823

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5157 14.13    6.6537 6.2847 6.2948

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5208 14.27    6.6733 6.3009 6.3109

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5530 15.15    6.7974 6.4037 6.4122

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5803 15.90    6.9026 6.4907 6.4980

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6258 17.15    7.0780 6.6359 6.6412

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6797 18.62    7.2858 6.8078 6.8107

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6859 18.79    7.3096 6.8276 6.8302

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7041 19.29    7.3798 6.8857 6.8874

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7215 19.77 6,504.277000 6.9700 4:10:09 PM 6.9667 7.4469 6.9412 6.9422

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7293 19.98    7.4769 6.9661 6.9667

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7714 21.13    7.4974 7.0162 7.0169

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8420 23.07    7.5317 7.1002 7.1011

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8749 23.97 32.559000 7.2875 3:37:34 PM 7.2673 7.5477 7.1393 7.1403

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8826 24.18 5,394.646953 7.2000 4:13:46 PM 7.1839 7.5514 7.1485 7.1495

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9114 24.97 8.200000 7.1500 11:54:11 AM 7.1256 7.5654 7.1828 7.1838


