
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 8 0.02    4.1441 4.1093 4.1012

FXTN 04-19 PIBD0411L191 5.8750 <1M 12/13/2011 15 0.04    3.7881 3.7186 3.7023

FXTN 03-18 PIBD0312A182 5.8750 1M 1/8/2012 41 0.11    2.4660 2.2674 2.2209

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 64 0.18    2.1629 1.9125 1.9860

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 85 0.23    2.0048 1.7156 1.9188

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 149 0.41    1.8180 1.5500 1.6854

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 152 0.42    1.8134 1.5485 1.6741

RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 247 0.68    1.7367 1.5162 1.4738

FXTN 07-40 PIBD0712H408 11.3750 9M 8/18/2012 264 0.72    1.7341 1.5132 1.4646

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 301 0.82 10.000000 1.6500 3:17:19 PM 1.6500 1.7286 1.5066 1.4448

FXTN 10-30 PIBD1012J302 12.1250 11M 10/17/2012 324 0.89    1.7252 1.5025 1.4325

FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 355 0.97    1.7685 1.5428 1.4702

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 404 1.11    1.8995 1.6663 1.6003

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 406 1.11    1.9048 1.6714 1.6057

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 461 1.26    2.0518 1.8100 1.7518

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 471 1.29    2.0785 1.8352 1.7783

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 485 1.33    2.1159 1.8705 1.8155

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 534 1.46    2.2469 1.9940 1.9457

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 579 1.59    2.3671 2.1074 2.0653

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 611 1.67    2.4526 2.1881 2.1503

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 681 1.87    2.6397 2.3645 2.3362

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 705 1.93    2.7038 2.4250 2.4000

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 791 2.17 51.000000 3.2500 11:39:19 AM 3.2108 2.9480 2.6673 2.6361

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 848 2.32    3.1098 2.8280 2.7926

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 960 2.63    3.4278 3.1436 3.1001

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1031 2.82 41.562000 3.7250 3:52:05 PM 3.7611 3.6294 3.3436 3.2951

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1041 2.85    3.6578 3.3718 3.3225

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1051 2.88    3.6862 3.4000 3.3500

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1184 3.24    4.1501 3.7431 3.6768

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1262 3.46 51.200000 4.2500 11:50:46 AM 4.2500 4.4221 3.9443 3.8684

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1271 3.48 18.500000 4.2500 11:51:53 AM 4.2500 4.4535 3.9676 3.8905

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1331 3.65    4.6628 4.1224 4.0380

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1360 3.73 12.100000 4.9000 3:55:36 PM 4.9000 4.7639 4.1972 4.1092

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1366 3.74    4.7849 4.2127 4.1240

FXTN 05-69    * PIBD0515K697 4.6250 4Y 11/25/2015 1458 3.99 0.500000 5.0000 9:34:39 AM 5.0000 5.1058 4.4500 4.3500

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1478 4.05    5.1129 4.4724 4.3738

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1506 4.13    5.1228 4.5038 4.4071

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1521 4.17 12.000000 4.7500 11:55:45 AM 4.7500 5.1282 4.5206 4.4250

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1557 4.27 5.047796 4.7500 3:17:41 PM 4.7486 5.1410 4.5609 4.4679

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1584 4.34    5.1506 4.5912 4.5000

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1612 4.42    5.1605 4.6225 4.5333

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1742 4.77    5.2067 4.7682 4.6881

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1762 4.83    5.2138 4.7906 4.7119

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1815 4.97    5.2327 4.8500 4.7750
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1950 5.34    5.2616 4.8776 4.8164

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1974 5.41    5.2668 4.8825 4.8237

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2091 5.73 163.500000 4.9300 11:39:09 AM 4.9300 5.2918 4.9064 4.8596

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2095 5.74    5.2927 4.9072 4.8608

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2161 5.92    5.3068 4.9207 4.8811

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2256 6.18 5,816.000000 4.9575 4:05:33 PM 4.9563 5.3272 4.9401 4.9102

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2455 6.73 1,000.000000 5.0000 3:44:10 PM 5.0000 5.3699 4.9808 4.9712

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2549 6.98    5.3900 5.0000 5.0000

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2640 7.23    5.4346 5.0575 5.0568

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3004 8.23    5.6129 5.2874 5.2839

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3187 8.73    5.7025 5.4030 5.3981

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3215 8.81    5.7162 5.4207 5.4156

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3306 9.06    5.7608 5.4781 5.4724

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3383 9.27 2.000000 5.7500 3:00:13 PM 5.7500 5.7985 5.5268 5.5204

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3439 9.42    5.8260 5.5621 5.5553

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3614 9.90 4.148000 5.6500 2:30:16 PM 5.6517 5.9117 5.6727 5.6645

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3649 10.00 233.990000 5.6750 3:46:53 PM 5.6870 5.9288 5.6948 5.6864

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3705 10.15 3,150.000000 5.7200 3:52:12 PM 5.7175 5.9499 5.7124 5.7041

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3759 10.30    5.9702 5.7293 5.7212

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3976 10.89    6.0517 5.7974 5.7898

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4102 11.24    6.0991 5.8370 5.8296

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4200 11.51    6.1359 5.8677 5.8606

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4347 11.91    6.1911 5.9139 5.9071

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4571 12.52    6.2753 5.9842 5.9779

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4634 12.70    6.2990 6.0039 5.9978

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4732 12.96    6.3358 6.0347 6.0288

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4886 13.39    6.3937 6.0830 6.0775

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5075 13.90    6.4647 6.1423 6.1373

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5115 14.01    6.4797 6.1549 6.1499

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5166 14.15    6.4989 6.1709 6.1660

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5440 14.90 271.669000 6.0500 3:54:57 PM 6.0006 6.6018 6.2569 6.2527

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5488 15.04    6.6199 6.2720 6.2678

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5761 15.78    6.7224 6.3577 6.3542

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6216 17.03    6.8934 6.5005 6.4980

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6755 18.51    7.0959 6.6696 6.6684

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6817 18.68    7.1192 6.6891 6.6880

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6999 19.18    7.1876 6.7462 6.7456

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7173 19.65 3,767.932000 6.8925 4:11:13 PM 6.8253 7.2530 6.8008 6.8006

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7251 19.87    7.2823 6.8253 6.8253

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7672 21.02    7.2613 6.8464 6.8445

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8378 22.95    7.2261 6.8818 6.8768

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8707 23.85 1.270000 7.0000 11:02:22 AM 7.0000 7.2097 6.8982 6.8918

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8784 24.07 679.910766 6.9000 12:02:57 PM 6.8974 7.2059 6.9021 6.8954

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9072 24.85 906.970000 6.8750 3:59:39 PM 6.9169 7.1915 6.9165 6.9085


