
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 34 0.09    2.4375 2.2676 2.2676

FXTN 04-19 PIBD0411L191 5.8750 1M 12/13/2011 41 0.11    2.2832 2.1090 2.0967

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 67 0.18    1.8854 1.7149 1.6489

SPTB 10-02 SPTB1012A021 14.0000 3M 1/31/2012 90 0.25    1.5335 1.3663 1.2528

FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 111 0.30 651.764000 1.5000 3:44:58 PM 1.5580 1.4431 1.2767 1.1669

FXTN 10-29 PIBD1012D291 13.0000 6M 4/25/2012 175 0.48    1.6001 1.4329 1.4221

FXTN 07-39 PIBD0712D395 11.5000 6M 4/28/2012 178 0.49 49.256000 1.9000 3:33:44 PM 1.7232 1.6075 1.4402 1.4340

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 273 0.75    1.6846 1.5177 1.5177

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 290 0.79 5.163236 1.6500 10:55:51 AM 1.6500 1.6972 1.5304 1.5304

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 327 0.90 25.334000 1.8000 3:23:10 PM 1.7651 1.7245 1.5579 1.5579

FXTN 10-30 PIBD1012J302 12.1250 1Y 10/17/2012 350 0.96 11.150000 1.6750 8:54:38 AM 1.6750 1.7415 1.5750 1.5750

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 381 1.04    1.8278 1.6477 1.6471

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 430 1.18 25.000000 2.2000 10:00:51 AM 2.2000 1.9642 1.7626 1.7610

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 432 1.18 3.000000 2.0000 8:57:13 AM 2.0000 1.9698 1.7673 1.7656

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 487 1.33    2.1228 1.8962 1.8935

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 497 1.36    2.1507 1.9197 1.9167

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 511 1.40    2.1896 1.9525 1.9493

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 560 1.53 11.295000 2.3000 10:56:53 AM 2.3000 2.3260 2.0674 2.0632

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 605 1.66    2.4512 2.1729 2.1678

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 637 1.75 153.156000 2.4000 3:51:30 PM 2.4597 2.5403 2.2479 2.2422

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 707 1.94    2.7351 2.4120 2.4049

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 731 2.00 50.000000 2.5000 8:55:21 AM 2.5000 2.8019 2.4683 2.4607

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 817 2.24 352.721000 2.8500 10:47:30 AM 2.8777 3.0663 2.7869 2.7490

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 874 2.39    3.2414 2.9980 2.9401

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 986 2.70    3.5857 3.4129 3.3156

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1057 2.90 307.955000 3.5500 3:41:10 PM 3.6206 3.8039 3.6759 3.5536

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1067 2.92    3.8346 3.7130 3.5871

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1077 2.95    3.8654 3.7500 3.6206

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1210 3.32    4.3014 4.0667 3.9497

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1288 3.53    4.5571 4.2524 4.1427

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1297 3.55    4.5866 4.2738 4.1650

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1357 3.72 98.000000 4.4000 3:55:28 PM 4.4000 4.7833 4.4167 4.3134

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1386 3.80    4.8784 4.4857 4.3852

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1392 3.81    4.8981 4.5000 4.4000

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1484 4.07    4.9611 4.5303 4.4535

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1504 4.12    4.9748 4.5368 4.4651

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1532 4.20    4.9939 4.5460 4.4813

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1547 4.24 547.300000 4.8100 3:09:25 PM 4.6524 5.0042 4.5510 4.4901

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1583 4.34 27.667676 4.5500 4:06:35 PM 4.5749 5.0289 4.5628 4.5110

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1610 4.41    5.0473 4.5717 4.5267

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1638 4.49    5.0665 4.5809 4.5429

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1768 4.84 2,200.000000 4.6250 3:34:44 PM 4.6257 5.1555 4.6236 4.6185

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1788 4.90 23.000000 5.0500 11:04:11 AM 5.0500 5.1692 4.6302 4.6301

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1841 5.04    5.1713 4.6575 4.6574
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1976 5.41 150.000000 4.8750 4:01:56 PM 4.8800 5.1766 4.7271 4.7270

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 2000 5.48    5.1775 4.7395 4.7394

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2117 5.80 291.000000 4.9250 11:38:18 AM 4.9253 5.1821 4.7998 4.7998

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2121 5.81    5.1823 4.8019 4.8018

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2187 5.99 1.100000 5.0000 11:15:02 AM 5.0000 5.1848 4.8359 4.8359

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2282 6.25 6,150.000000 4.9250 3:29:24 PM 4.9206 5.1886 4.8849 4.8849

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2481 6.80    5.1963 4.9875 4.9875

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2575 7.05    5.2549 5.0442 5.0447

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2666 7.30 13.200000 5.1000 3:59:24 PM 5.1000 5.3117 5.0990 5.1001

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3030 8.30    5.5386 5.3184 5.3216

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3213 8.80    5.6527 5.4287 5.4330

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3241 8.88    5.6701 5.4455 5.4501

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3332 9.13 148.417896 5.6900 11:53:48 AM 5.6900 5.7268 5.5004 5.5055

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3409 9.34 800.000000 5.6400 11:52:25 AM 5.6150 5.7748 5.5468 5.5523

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3465 9.49 50.000000 5.7100 9:05:59 AM 5.7100 5.8098 5.5805 5.5864

RTB 10-03     * PIID1021J039 5.7500 10Y 10/20/2021 3640 9.97 807.843000 5.7500 4:01:18 PM 5.6929 5.9188 5.6860 5.6929

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3731 10.22 1,315.917000 5.6450 11:12:54 AM 5.6444 5.9542 5.7136 5.7205

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3785 10.37    5.9751 5.7300 5.7369

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 4002 10.96    6.0594 5.7958 5.8027

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4128 11.31    6.1083 5.8341 5.8409

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4226 11.58    6.1463 5.8638 5.8706

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4373 11.98    6.2034 5.9084 5.9151

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4597 12.59    6.2904 5.9764 5.9830

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4660 12.77    6.3148 5.9955 6.0021

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4758 13.04    6.3529 6.0253 6.0318

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4912 13.46    6.4127 6.0720 6.0785

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5101 13.98    6.4860 6.1294 6.1358

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5141 14.08    6.5016 6.1415 6.1480

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5192 14.22    6.5213 6.1570 6.1634

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5466 14.98 696.883200 6.2500 4:01:59 PM 6.2275 6.6277 6.2401 6.2465

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5514 15.11    6.6464 6.2547 6.2610

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5787 15.85    6.7523 6.3375 6.3438

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6242 17.10    6.9290 6.4756 6.4817

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6781 18.58    7.1382 6.6392 6.6451

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6843 18.75    7.1623 6.6580 6.6639

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7025 19.25    7.2329 6.7133 6.7191

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7199 19.72 10,514.370881 6.8100 4:12:35 PM 6.7955 7.3005 6.7661 6.7718

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7277 19.94    7.3308 6.7897 6.7955

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7698 21.09    7.3297 6.8395 6.8518

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8404 23.02    7.3279 6.9230 6.9463

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8733 23.93    7.3271 6.9619 6.9903

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8810 24.14 1,717.500000 7.0000 3:57:37 PM 7.0051 7.3269 6.9710 7.0006

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9098 24.93 1,693.304000 7.1050 3:29:13 PM 7.0736 7.3262 7.0050 7.0391


