
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 10-28 PIBD1011J288 16.5000 <1M 10/11/2011 7 0.02    4.4278 4.3929 4.3929

FXTN 05-64 PIBD0511J642 7.2500 <1M 10/19/2011 15 0.04    4.3315 4.2500 4.2500

RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 63 0.17    3.6552 3.4464 3.5536

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 70 0.19    3.5454 3.3353 3.4702

FXTN 03-18 PIBD0312A182 5.8750 3M 1/8/2012 96 0.26    3.1375 2.9226 3.1607

SPTB 10-02 SPTB1012A021 14.0000 4M 1/31/2012 119 0.33    2.9126 2.6964 2.9167

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 140 0.38    2.7260 2.5089 2.6979

FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 204 0.56    2.2821 2.0625 2.1875

FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 207 0.57    2.2732 2.0536 2.1786

RTB 05-06 PIID0512H067 7.1250 10M 8/1/2012 302 0.83 4.976800 3.7500 11:31:14 AM 3.7500 1.9938 1.7708 1.8958

FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 319 0.87    1.9438 1.7202 1.8452

RTB 03-07 PIID0312I070 5.2500 1Y 9/24/2012 356 0.98 1.000000 3.1250 3:25:07 PM 3.1250 1.8666 1.6397 1.7635

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 379 1.04    1.9449 1.7072 1.8256

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 410 1.12    2.0503 1.7983 1.9092

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 459 1.26    2.2170 1.9421 2.0414

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 461 1.26 4.000000 1.7000 3:55:33 PM 1.7000 2.2238 1.9480 2.0468

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 516 1.41    2.4109 2.1095 2.1952

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 526 1.44    2.4449 2.1389 2.2222

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 540 1.48    2.4925 2.1800 2.2600

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 589 1.61    2.6592 2.3239 2.3922

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 634 1.74    2.8123 2.4560 2.5137

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 666 1.82    2.9212 2.5500 2.6000

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 736 2.02    3.0802 2.6843 2.7262

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 760 2.08    3.1347 2.7303 2.7694

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 846 2.32 0.944000 3.6500 3:03:33 PM 3.6500 3.3301 2.8953 2.9244

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 903 2.47    3.4596 3.0047 3.0272

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1015 2.78    3.7141 3.2196 3.2290

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1086 2.98 0.500000 4.7500 9:55:11 AM 4.7500 3.8754 3.3558 3.3570

FXTN 07-46    * PIBD0714J466 6.5000 3Y 10/4/2014 1096 3.00 29.000000 4.0000 4:01:22 PM 4.0000 3.8981 3.3750 3.3750

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1106 3.03    3.9362 3.4118 3.4118

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1239 3.39    4.4438 3.9008 3.9008

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1317 3.61    4.7415 4.1876 4.1876

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1326 3.63    4.7759 4.2207 4.2207

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1386 3.80    5.0049 4.4413 4.4413

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1415 3.88 21.215000 5.0000 3:20:00 PM 5.1396 5.1156 4.5479 4.5479

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1421 3.89    5.1385 4.5700 4.5700

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1513 4.15    5.2341 4.6989 4.6989

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1533 4.20    5.2549 4.7270 4.7270

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1561 4.28    5.2840 4.7662 4.7662

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1576 4.32    5.2995 4.7872 4.7872

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1612 4.42 2.600000 5.1500 11:45:05 AM 5.3756 5.3370 4.8377 4.8377

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1639 4.49    5.3650 4.8755 4.8755

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1667 4.57    5.3941 4.9148 4.9148

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1797 4.92 4.000000 4.9000 10:03:11 AM 4.9000 5.5292 5.0970 5.0970
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RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1817 4.98    5.5500 5.1250 5.1250

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1870 5.12    5.5435 5.1307 5.1154

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 2005 5.49    5.5270 5.1453 5.0911

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2029 5.56    5.5241 5.1479 5.0868

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2146 5.88 36.749000 5.3000 2:59:51 PM 5.1678 5.5098 5.1606 5.0657

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2150 5.89    5.5093 5.1610 5.0649

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2216 6.07    5.5013 5.1682 5.0530

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2311 6.33 100.000000 5.0000 3:14:06 PM 5.0000 5.4897 5.1785 5.0359

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2510 6.88    5.4654 5.2000 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2604 7.13    5.5368 5.2764 5.0975

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2695 7.38    5.6060 5.3504 5.1919

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3059 8.38    5.8828 5.6463 5.5695

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3242 8.88    6.0219 5.7951 5.7593

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3270 8.96 1.200000 5.7500 2:14:35 PM 5.7500 6.0432 5.8179 5.7884

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3361 9.21 0.400000 5.8500 3:31:55 PM 5.8123 6.1123 5.8919 5.8827

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3438 9.42 12.000000 5.9500 3:36:10 PM 5.9500 6.1709 5.9545 5.9626

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3494 9.57 654.560000 6.0250 3:45:30 PM 6.0207 6.2135 6.0000 6.0207

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3760 10.30 640.000000 5.9000 4:13:11 PM 6.0323 6.3045 6.0926 6.1126

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3814 10.45    6.3230 6.1114 6.1312

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4031 11.04    6.3973 6.1869 6.2062

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4157 11.39    6.4405 6.2308 6.2497

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4255 11.66    6.4740 6.2649 6.2835

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4402 12.06    6.5243 6.3161 6.3343

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4626 12.67    6.6010 6.3940 6.4116

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4689 12.85    6.6226 6.4160 6.4334

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4787 13.12    6.6562 6.4501 6.4672

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4941 13.54    6.7089 6.5037 6.5204

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5130 14.05    6.7736 6.5695 6.5857

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5170 14.16    6.7873 6.5834 6.5995

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5221 14.30    6.8048 6.6012 6.6171

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5543 15.19    6.9150 6.7132 6.7283

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5816 15.93    7.0085 6.8083 6.8226

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6271 17.18    7.1643 6.9667 6.9797

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6810 18.66    7.3488 7.1543 7.1658

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6872 18.83    7.3700 7.1759 7.1872

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7054 19.33    7.4323 7.2392 7.2501

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7228 19.80 2,382.558659 7.3000 3:54:36 PM 7.3102 7.4919 7.2998 7.3102

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7306 20.02    7.4982 7.3005 7.3093

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7727 21.17    7.5319 7.3044 7.3048

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8433 23.10    7.5886 7.3110 7.2972

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8762 24.01 2.371000 7.4250 2:51:40 PM 7.4250 7.6150 7.3141 7.2937

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8839 24.22 53.500000 7.5000 10:52:37 AM 7.3263 7.6211 7.3148 7.2928

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9127 25.01 32.000000 7.2250 3:28:34 PM 7.2286 7.6442 7.3175 7.2897


