
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

RTB 05-05 PIID0511L054 5.8750 1M 12/6/2011 41 0.11    2.5157 2.3290 2.3272

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 48 0.13 150.000000 1.5000 10:17:21 AM 1.5000 2.3899 2.2081 2.2044

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 74 0.20    1.9225 1.7588 1.7482

SPTB 10-02 SPTB1012A021 14.0000 3M 1/31/2012 97 0.27    1.6308 1.4772 1.4931

FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 118 0.32 326.045364 1.5000 2:07:58 PM 1.5850 1.6795 1.5201 1.6438

FXTN 10-29 PIBD1012D291 13.0000 6M 4/25/2012 182 0.50 247.200000 3.0000 2:09:59 PM 2.1650 1.8280 1.6507 2.1032

FXTN 07-39 PIBD0712D395 11.5000 6M 4/28/2012 185 0.51 300.000000 3.0000 2:10:38 PM 2.1649 1.8350 1.6568 2.1248

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 280 0.77    1.8720 1.6961 1.9078

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 297 0.81 414.400000 3.0000 2:10:16 PM 2.3725 1.8772 1.7020 1.8620

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 334 0.92 21.000000 2.8000 2:50:16 PM 1.7521 1.8885 1.7146 1.7621

FXTN 10-30 PIBD1012J302 12.1250 1Y 10/17/2012 357 0.98    1.8956 1.7225 1.7000

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 388 1.06    1.9780 1.7987 1.7782

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 437 1.20    2.1082 1.9191 1.9017

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 439 1.20 60.000000 3.0000 11:55:11 AM 2.1655 2.1135 1.9241 1.9067

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 494 1.35 27.800000 2.5000 10:18:21 AM 2.5000 2.2596 2.0592 2.0454

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 504 1.38    2.2862 2.0838 2.0706

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 518 1.42    2.3234 2.1182 2.1059

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 567 1.55    2.4536 2.2387 2.2294

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 612 1.68    2.5732 2.3493 2.3429

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 644 1.76    2.6582 2.4279 2.4235

FXTN 10-33    * PIBD1013J337 11.0000 2Y 10/9/2013 714 1.96    2.8442 2.6000 2.6000

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 738 2.02    2.9150 2.6714 2.6714

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 824 2.26    3.1684 2.9270 2.9270

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 881 2.41 2.645000 4.0000 11:22:06 AM 4.0000 3.3364 3.0965 3.0965

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 993 2.72    3.6664 3.4295 3.4295

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1064 2.92 8.990000 4.4000 12:17:04 PM 4.4000 3.8757 3.6405 3.6405

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1074 2.94 2.700000 3.5000 2:18:28 PM 3.5000 3.9051 3.6703 3.6703

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1084 2.97    3.9346 3.7000 3.7000

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1217 3.33    4.3950 4.0589 4.0589

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1295 3.55    4.6650 4.2694 4.2694

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1304 3.57    4.6962 4.2937 4.2937

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1364 3.74    4.9038 4.4556 4.4556

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1393 3.82    5.0042 4.5338 4.5338

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1399 3.83    5.0250 4.5500 4.5500

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1491 4.08    5.0898 4.6185 4.6092

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1511 4.14    5.1039 4.6334 4.6220

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1539 4.22    5.1236 4.6542 4.6401

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1554 4.26    5.1341 4.6654 4.6497

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1590 4.36 10.893000 5.1250 2:43:06 PM 4.9199 5.1595 4.6922 4.6729

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1617 4.43    5.1785 4.7123 4.6902

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1645 4.51    5.1982 4.7331 4.7082

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1775 4.86 460.000000 4.7900 3:41:19 PM 4.7967 5.2898 4.8299 4.7919

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1795 4.92 16.169000 5.1500 3:04:25 PM 5.0323 5.3038 4.8448 4.8047

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1848 5.06    5.3062 4.8628 4.8197
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1983 5.43 5.000000 5.1000 3:44:28 PM 5.1000 5.3123 4.9086 4.8577

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 2007 5.50    5.3134 4.9167 4.8645

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2124 5.82 1.000000 5.3500 9:57:12 AM 5.3500 5.3186 4.9564 4.8974

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2128 5.83    5.3188 4.9578 4.8986

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2194 6.01    5.3218 4.9802 4.9172

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2289 6.27 1,450.000000 5.0625 4:14:06 PM 5.0602 5.3261 5.0125 4.9439

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2488 6.82    5.3350 5.0800 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2582 7.07    5.3889 5.1384 5.0613

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2673 7.32    5.4411 5.1949 5.1205

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3037 8.32    5.6500 5.4211 5.3577

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3220 8.82    5.7550 5.5347 5.4770

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3248 8.90    5.7711 5.5521 5.4952

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3339 9.15 204.046000 5.7500 2:38:30 PM 5.7512 5.8233 5.6087 5.5545

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3416 9.36 1,161.110000 5.7500 3:10:26 PM 5.7325 5.8675 5.6565 5.6047

FXTN 10-53 PIBD1021D531 6.5000 10Y 4/28/2021 3472 9.51 525.000000 5.7500 11:40:56 AM 5.7552 5.8996 5.6913 5.6412

RTB 10-03     * PIID1021J039 5.7500 10Y 10/20/2021 3647 9.99 8.992000 5.7550 3:00:38 PM 5.7540 6.0000 5.8000 5.7552

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3738 10.24 300.000000 5.7750 3:45:04 PM 5.7792 6.0334 5.8306 5.7860

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3792 10.39    6.0532 5.8487 5.8043

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 4009 10.98    6.1328 5.9216 5.8779

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4135 11.33    6.1790 5.9640 5.9206

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4233 11.60    6.2149 5.9969 5.9538

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4380 12.00    6.2688 6.0463 6.0036

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4604 12.61    6.3510 6.1215 6.0795

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4667 12.79    6.3741 6.1427 6.1008

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4765 13.05    6.4100 6.1756 6.1340

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4919 13.48    6.4665 6.2273 6.1862

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5108 13.99    6.5358 6.2908 6.2503

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5148 14.10    6.5505 6.3043 6.2638

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5199 14.24    6.5692 6.3214 6.2811

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5473 14.99 156.928600 6.2535 2:55:36 PM 6.2610 6.6697 6.4135 6.3739

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5521 15.13    6.6873 6.4296 6.3902

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5794 15.87    6.7874 6.5213 6.4827

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6249 17.12    6.9543 6.6742 6.6369

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6788 18.60    7.1519 6.8553 6.8195

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6850 18.77    7.1747 6.8761 6.8405

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7032 19.27    7.2414 6.9372 6.9022

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7206 19.74 20,997.765000 6.9650 4:04:51 PM 6.9876 7.3052 6.9957 6.9611

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7284 19.96    7.3338 7.0219 6.9876

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7705 21.11    7.3700 7.0641 7.0366

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8411 23.04    7.4306 7.1349 7.1189

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8740 23.95 215.519700 7.2000 3:28:10 PM 7.2070 7.4589 7.1679 7.1572

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8817 24.16 1,500.000000 7.1650 4:10:57 PM 7.1973 7.4655 7.1757 7.1662

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9105 24.95 150.000000 7.2250 11:37:04 AM 7.2242 7.4902 7.2045 7.1998


