
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 28 0.08    3.0709 2.9411 2.9250

FXTN 04-19 PIBD0411L191 5.8750 1M 12/13/2011 35 0.10    2.7004 2.5369 2.5167

FXTN 03-18 PIBD0312A182 5.8750 2M 1/8/2012 61 0.17    1.8830 1.6856 1.6276

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 84 0.23    1.3797 1.1881 1.0878

FXTN 05-65 PIBD0512B658 5.7500 4M 2/21/2012 105 0.29 1.108000 2.0000 3:40:14 PM 2.0000 1.2319 1.0460 0.9310

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 169 0.46    1.3661 1.1983 1.0833

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 172 0.47    1.3724 1.2055 1.0905

RTB 05-06 PIID0512H067 7.1250 9M 8/1/2012 267 0.73    1.4912 1.3200 1.1625

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 284 0.78 51.000000 1.9500 3:29:01 PM 1.9500 1.5118 1.3396 1.1742

RTB 03-07 PIID0312I070 5.2500 11M 9/24/2012 321 0.88    1.5567 1.3823 1.1996

FXTN 10-30 PIBD1012J302 12.1250 1Y 10/17/2012 344 0.94    1.5846 1.4088 1.2154

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 375 1.03    1.6654 1.4783 1.2864

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 424 1.16    1.8496 1.6318 1.4633

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 426 1.17    1.8571 1.6381 1.4705

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 481 1.32 215.113900 1.8500 3:00:18 PM 1.7502 2.0638 1.8104 1.6691

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 491 1.35    2.1014 1.8418 1.7052

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 505 1.38    2.1540 1.8856 1.7557

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 554 1.52    2.3381 2.0392 1.9326

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 599 1.64    2.5072 2.1802 2.0951

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 631 1.73 1.800000 2.7500 11:10:21 AM 2.7500 2.6275 2.2804 2.2106

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 701 1.92    2.8906 2.4998 2.4634

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 725 1.99    2.9808 2.5750 2.5500

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 811 2.22 301.857000 3.0000 4:10:08 PM 2.9658 3.1944 2.8095 2.7852

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 868 2.38    3.3360 2.9650 2.9411

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 980 2.68    3.6143 3.2705 3.2475

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1051 2.88 119.000000 3.2978 3:08:16 PM 3.4964 3.7907 3.4641 3.4417

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1061 2.91    3.8155 3.4914 3.4691

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1071 2.93    3.8404 3.5186 3.4964

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1204 3.30    4.3105 3.9224 3.8885

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1282 3.51 38.506000 4.2500 12:10:59 PM 4.3019 4.5862 4.1592 4.1184

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1291 3.54    4.6180 4.1866 4.1449

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1351 3.70    4.8301 4.3687 4.3218

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1380 3.78 8.620000 5.0000 3:09:38 PM 5.1902 4.9326 4.4568 4.4073

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1386 3.80    4.9538 4.4750 4.4250

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1478 4.05    5.0182 4.5354 4.4854

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1498 4.10    5.0322 4.5485 4.4985

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1526 4.18    5.0517 4.5669 4.5169

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1541 4.22    5.0622 4.5768 4.5268

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1577 4.32 49.804800 4.9500 2:42:14 PM 4.9793 5.0874 4.6004 4.5504

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1604 4.39    5.1063 4.6181 4.5681

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1632 4.47    5.1259 4.6365 4.5865

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1762 4.83 2.236000 4.9750 2:53:07 PM 4.9750 5.2168 4.7219 4.6719

RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1782 4.88 26.259000 4.9500 2:41:10 PM 4.7350 5.2308 4.7350 4.6850

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1835 5.03    5.2274 4.7549 4.7076
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1970 5.40    5.2187 4.8055 4.7650

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1994 5.46    5.2171 4.8145 4.7752

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2111 5.78    5.2096 4.8584 4.8251

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2115 5.79    5.2093 4.8599 4.8268

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2181 5.98    5.2051 4.8847 4.8548

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2276 6.24 100.000000 5.0100 3:32:19 PM 5.0100 5.1990 4.9203 4.8953

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2475 6.78    5.1862 4.9950 4.9800

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2569 7.04    5.2494 5.0575 5.0425

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2660 7.29    5.3107 5.1179 5.1029

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3024 8.28    5.5558 5.3597 5.3447

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3207 8.79    5.6790 5.4813 5.4663

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3235 8.86    5.6979 5.4999 5.4849

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3326 9.11    5.7592 5.5604 5.5454

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3403 9.32    5.8110 5.6115 5.5965

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3459 9.48    5.8487 5.6487 5.6337

RTB 10-03     * PIID1021J039 5.7500 10Y 10/20/2021 3634 9.96 2.100000 5.7375 3:36:19 PM 5.7381 5.9665 5.7650 5.7500

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3725 10.21 900.000000 5.7400 3:17:56 PM 5.7614 6.0035 5.7941 5.7796

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3779 10.35    6.0254 5.8113 5.7972

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3996 10.95    6.1134 5.8806 5.8678

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4122 11.29    6.1646 5.9209 5.9088

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4220 11.56    6.2043 5.9522 5.9406

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4367 11.96    6.2640 5.9991 5.9885

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4591 12.58    6.3549 6.0707 6.0613

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4654 12.75    6.3804 6.0908 6.0818

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4752 13.02    6.4202 6.1221 6.1137

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4906 13.44    6.4827 6.1713 6.1638

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5095 13.96    6.5594 6.2316 6.2253

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5135 14.07    6.5756 6.2444 6.2383

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5186 14.21    6.5963 6.2607 6.2549

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5460 14.96 994.594000 6.2500 3:43:03 PM 6.2320 6.7075 6.3482 6.3440

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5508 15.09    6.7269 6.3635 6.3596

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5781 15.84    6.8377 6.4507 6.4485

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6236 17.08    7.0223 6.5961 6.5965

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6775 18.56    7.2410 6.7682 6.7718

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6837 18.73    7.2662 6.7880 6.7920

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7019 19.23    7.3401 6.8462 6.8512

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7193 19.71 9,070.200000 6.9225 3:52:18 PM 6.9332 7.4107 6.9017 6.9078

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7271 19.92    7.4423 6.9266 6.9332

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7692 21.07    7.4563 6.9611 6.9686

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8398 23.01    7.4798 7.0188 7.0279

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8727 23.91    7.4907 7.0458 7.0556

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8804 24.12 1,089.948000 7.0800 3:57:40 PM 7.0871 7.4933 7.0521 7.0620

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9092 24.91 31.621000 7.0506 3:51:54 PM 7.0582 7.5029 7.0756 7.0863


