
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 12 0.03    3.5408 3.4635 3.4487

FXTN 04-19 PIBD0411L191 5.8750 <1M 12/13/2011 19 0.05    2.9303 2.8038 2.7796

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 45 0.12    1.9923 1.8071 1.7636

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 68 0.19    1.6851 1.4968 1.4423

FXTN 05-65 PIBD0512B658 5.7500 3M 2/21/2012 89 0.24    1.4047 1.2135 1.1490

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 153 0.42    1.3942 1.2000 1.1500

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 156 0.43    1.3944 1.2000 1.1507

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 251 0.69 3.300000 3.2500 2:29:41 PM 3.2500 1.4815 1.2905 1.1974

FXTN 07-40 PIBD0712H408 11.3750 9M 8/18/2012 268 0.73    1.5005 1.3105 1.2068

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 305 0.84 1.370000 2.7500 2:45:58 PM 2.2919 1.5420 1.3540 1.2271

FXTN 10-30 PIBD1012J302 12.1250 11M 10/17/2012 328 0.90    1.5678 1.3810 1.2398

FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 359 0.98    1.6377 1.4486 1.2986

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 408 1.12    1.7939 1.5958 1.4458

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 410 1.12    1.8003 1.6018 1.4518

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 465 1.27    1.9757 1.7670 1.6170

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 475 1.30    2.0076 1.7970 1.6470

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 489 1.34    2.0523 1.8391 1.6891

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 538 1.47    2.2085 1.9863 1.8363

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 583 1.60    2.3520 2.1215 1.9715

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 615 1.68 0.800000 3.0000 2:46:15 PM 3.0000 2.4541 2.2176 2.0676

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 685 1.88    2.6773 2.4279 2.2779

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 709 1.94    2.7538 2.5000 2.3500

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 795 2.18    3.0035 2.7423 2.5986

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 852 2.33    3.1690 2.9030 2.7633

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 964 2.64    3.4942 3.2186 3.0870

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1035 2.84 5.000000 3.6500 4:00:25 PM 3.6750 3.7004 3.4186 3.2922

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1045 2.86    3.7294 3.4468 3.3211

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1055 2.89    3.7585 3.4750 3.3500

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1188 3.25    4.2908 3.8972 3.8049

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1266 3.47    4.6030 4.1448 4.0717

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1275 3.49    4.6390 4.1734 4.1024

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1335 3.66 50.000000 4.4000 3:34:29 PM 4.4000 4.8791 4.3639 4.3076

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1364 3.74 5.660000 4.8750 11:48:13 AM 4.6690 4.9952 4.4560 4.4068

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1370 3.75    5.0192 4.4750 4.4274

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1462 4.01    5.0673 4.5313 4.4822

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1482 4.06    5.0778 4.5436 4.4941

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1510 4.14    5.0924 4.5607 4.5108

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1525 4.18 200.000000 4.6000 8:47:54 AM 4.6000 5.1002 4.5699 4.5197

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1561 4.28 8.700000 5.0000 2:23:47 PM 4.8418 5.1190 4.5920 4.5412

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1588 4.35    5.1331 4.6085 4.5573

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1616 4.43    5.1478 4.6257 4.5740

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1746 4.78 20.000000 4.7000 10:51:59 AM 4.7000 5.2157 4.7053 4.6515

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1766 4.84 0.500000 4.7500 10:01:39 AM 4.7500 5.2262 4.7175 4.6634

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1819 4.98    5.2538 4.7500 4.6950
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1954 5.35 50.000000 4.9100 4:13:31 PM 4.9100 5.2698 4.8001 4.7539

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1978 5.42    5.2726 4.8090 4.7643

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2095 5.74 1.500000 5.1000 10:44:01 AM 5.1000 5.2864 4.8525 4.8153

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2099 5.75    5.2869 4.8540 4.8171

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2165 5.93 10.000000 5.0200 11:46:48 AM 5.0200 5.2946 4.8785 4.8458

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2260 6.19 605.296000 4.9500 11:44:41 AM 4.9500 5.3058 4.9137 4.8873

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2459 6.74 350.000000 5.0150 11:48:02 AM 5.0150 5.3293 4.9876 4.9740

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2553 6.99    5.3404 5.0225 5.0150

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2644 7.24 250.000000 5.1950 11:19:37 AM 5.2198 5.3831 5.0816 5.0745

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3008 8.24    5.5539 5.3181 5.3124

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3191 8.74 2.781743 5.7750 3:18:56 PM 5.7195 5.6398 5.4370 5.4320

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3219 8.82    5.6529 5.4552 5.4503

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3310 9.07 248.000000 5.6350 11:27:17 AM 5.6390 5.6956 5.5143 5.5097

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3387 9.28 382.750000 5.6250 3:37:54 PM 5.6252 5.7317 5.5643 5.5600

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3443 9.43    5.7580 5.6007 5.5966

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3618 9.91 774.491000 5.6850 3:15:22 PM 5.6960 5.8401 5.7144 5.7110

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3653 10.01 4,401.697000 5.7250 3:27:22 PM 5.7406 5.8565 5.7371 5.7339

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3709 10.16 1,430.000000 5.7300 3:33:32 PM 5.7303 5.8791 5.7547 5.7514

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3763 10.31    5.9008 5.7716 5.7684

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3980 10.90    5.9881 5.8394 5.8363

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4106 11.25    6.0388 5.8788 5.8758

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4204 11.52    6.0782 5.9095 5.9065

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4351 11.92    6.1374 5.9555 5.9526

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4575 12.53    6.2275 6.0255 6.0228

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4638 12.71    6.2528 6.0452 6.0425

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4736 12.98    6.2923 6.0759 6.0732

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4890 13.40    6.3542 6.1241 6.1215

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5079 13.92    6.4303 6.1832 6.1807

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5119 14.02    6.4464 6.1957 6.1932

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5170 14.16    6.4669 6.2117 6.2092

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5444 14.92 98.966000 6.0000 3:28:21 PM 6.0323 6.5771 6.2974 6.2951

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5492 15.05    6.5964 6.3124 6.3101

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5765 15.79    6.7063 6.3978 6.3956

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6220 17.04    6.8893 6.5401 6.5382

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6759 18.52    7.1062 6.7087 6.7071

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6821 18.69    7.1312 6.7281 6.7265

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7003 19.19 100.000000 6.9500 12:41:08 PM 6.9500 7.2044 6.7850 6.7835

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7177 19.66 13,027.532000 6.8575 3:48:57 PM 6.8618 7.2744 6.8394 6.8380

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7255 19.88    7.3058 6.8638 6.8625

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7676 21.03    7.2943 6.8881 6.8856

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8382 22.96    7.2750 6.9289 6.9244

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8711 23.87 7.200000 7.0250 2:55:36 PM 7.0326 7.2660 6.9479 6.9425

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8788 24.08 1,998.000000 7.0000 3:32:43 PM 6.9636 7.2639 6.9523 6.9467

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9076 24.87 133.470000 6.9350 2:05:19 PM 6.9474 7.2560 6.9690 6.9626


