
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 1     4.5000 4.5000 4.5000

FXTN 04-19 PIBD0411L191 5.8750 <1M 12/13/2011 8 0.02    4.0737 4.0333 4.0333

FXTN 03-18 PIBD0312A182 5.8750 1M 1/8/2012 34 0.09    2.4904 2.3000 2.3000

SPTB 10-02 SPTB1012A021 14.0000 2M 1/31/2012 57 0.16    2.3056 2.1000 2.1000

FXTN 05-65 PIBD0512B658 5.7500 2M 2/21/2012 78 0.21    2.3035 2.1000 2.1000

FXTN 10-29 PIBD1012D291 13.0000 5M 4/25/2012 142 0.39    1.9846 1.7750 1.7750

FXTN 07-39 PIBD0712D395 11.5000 5M 4/28/2012 145 0.40    1.9652 1.7551 1.7551

RTB 05-06 PIID0512H067 7.1250 8M 8/1/2012 240 0.66    1.6989 1.4938 1.4850

FXTN 07-40 PIBD0712H408 11.3750 9M 8/18/2012 257 0.70    1.7099 1.5089 1.4971

RTB 03-07 PIID0312I070 5.2500 10M 9/24/2012 294 0.81    1.7338 1.5420 1.5236

FXTN 10-30 PIBD1012J302 12.1250 11M 10/17/2012 317 0.87    1.7487 1.5625 1.5400

FXTN 07-41 PIBD0712K413 10.5000 1Y 11/17/2012 348 0.95    1.7972 1.6109 1.5871

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 397 1.09    1.9112 1.7144 1.6939

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 399 1.09 1.000000 2.1000 3:35:22 PM 2.1000 1.9159 1.7186 1.6982

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 454 1.24    2.0439 1.8347 1.8181

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 464 1.27    2.0671 1.8559 1.8399

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 478 1.31    2.0997 1.8854 1.8704

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 527 1.44    2.2137 1.9889 1.9772

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 572 1.57    2.3184 2.0839 2.0753

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 604 1.65 0.800000 3.5000 3:31:47 PM 3.5000 2.3928 2.1515 2.1451

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 674 1.85    2.5557 2.2993 2.2977

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 698 1.91    2.6115 2.3500 2.3500

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 784 2.15 71.700000 3.3000 3:18:23 PM 3.0071 2.8558 2.5923 2.5923

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 841 2.30    3.0177 2.7530 2.7530

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 953 2.61    3.3358 3.0686 3.0686

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1024 2.81 1.000000 3.7250 3:35:35 PM 3.7250 3.5374 3.2686 3.2686

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 1034 2.83    3.5658 3.2968 3.2968

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1044 2.86    3.5942 3.3250 3.3250

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1177 3.22    3.9669 3.6600 3.6518

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1255 3.44    4.1854 3.8564 3.8434

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1264 3.46    4.2107 3.8791 3.8655

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1324 3.63    4.3788 4.0302 4.0130

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1353 3.71    4.4600 4.1032 4.0842

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1359 3.72    4.4768 4.1183 4.0990

FXTN 05-69    * PIBD0515K697 4.6250 4Y 11/25/2015 1451 3.98 6.000000 5.1000 10:33:42 AM 5.1000 4.7346 4.3500 4.3250

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1471 4.03    4.7530 4.3710 4.3468

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1499 4.11    4.7788 4.4004 4.3774

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1514 4.15 368.399258 4.6300 4:01:29 PM 4.6848 4.7926 4.4162 4.3938

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1550 4.25 0.120000 5.0000 3:18:38 PM 5.0000 4.8258 4.4540 4.4332

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1577 4.32    4.8507 4.4824 4.4626

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1605 4.40    4.8765 4.5118 4.4932

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1735 4.75    4.9962 4.6483 4.6353

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1755 4.81 5.000000 4.6000 11:39:13 AM 4.6000 5.0146 4.6693 4.6571

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1808 4.95    5.0635 4.7250 4.7150
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FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1943 5.32    5.1073 4.7710 4.7628

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1967 5.39    5.1151 4.7792 4.7713

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2084 5.71    5.1531 4.8190 4.8128

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2088 5.72 0.263000 4.7900 2:37:24 PM 4.7900 5.1544 4.8204 4.8142

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2154 5.90    5.1759 4.8428 4.8376

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2249 6.16 1,800.000000 4.9250 3:59:00 PM 4.9211 5.2067 4.8752 4.8712

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2448 6.71 600.000000 4.9750 9:41:35 AM 4.9750 5.2714 4.9430 4.9417

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2542 6.96    5.3019 4.9750 4.9750

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2633 7.21    5.3497 5.0350 5.0261

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2997 8.21    5.5406 5.2749 5.2304

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3180 8.71 0.250000 5.6500 10:16:45 AM 5.6500 5.6365 5.3955 5.3331

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3208 8.79    5.6512 5.4140 5.3488

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3299 9.04    5.6990 5.4739 5.3999

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3376 9.25 50.000000 5.5500 11:37:42 AM 5.5500 5.7393 5.5247 5.4431

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3432 9.40    5.7687 5.5616 5.4745

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3607 9.88 211.755000 5.5750 3:24:17 PM 5.5983 5.8605 5.6769 5.5727

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3642 9.98 22.594000 5.5750 3:58:53 PM 5.5369 5.8788 5.7000 5.5924

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3698 10.13 2,050.000000 5.6450 3:40:12 PM 5.6550 5.8982 5.7146 5.6086

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3752 10.28    5.9168 5.7287 5.6243

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3969 10.87    5.9916 5.7853 5.6872

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4095 11.22    6.0351 5.8182 5.7237

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4193 11.49    6.0689 5.8438 5.7521

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4340 11.89    6.1196 5.8822 5.7947

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4564 12.50    6.1968 5.9406 5.8596

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4627 12.68    6.2186 5.9571 5.8779

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4725 12.95    6.2524 5.9827 5.9063

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4879 13.37    6.3055 6.0228 5.9509

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5068 13.88    6.3707 6.0722 6.0057

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5108 13.99    6.3845 6.0826 6.0173

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5159 14.13    6.4021 6.0959 6.0321

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5433 14.88 211.165000 5.8550 3:54:17 PM 5.9234 6.4966 6.1674 6.1115

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5481 15.02    6.5131 6.1800 6.1254

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5754 15.76    6.6073 6.2512 6.2046

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6209 17.01    6.7642 6.3700 6.3365

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6748 18.49 75.850000 7.1000 11:26:40 AM 6.6054 6.9501 6.5106 6.4927

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6810 18.66    6.9715 6.5268 6.5107

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6992 19.16    7.0342 6.5743 6.5635

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7166 19.63 4,665.600000 6.6200 3:49:17 PM 6.6365 7.0943 6.6197 6.6139

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7244 19.85    7.1212 6.6401 6.6365

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7665 21.00    7.1127 6.6655 6.6627

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8371 22.93    7.0985 6.7081 6.7067

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8700 23.84 2.900000 6.8500 11:46:17 AM 6.8655 7.0919 6.7280 6.7273

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8777 24.05 37.568500 6.8000 3:26:08 PM 6.7591 7.0904 6.7326 6.7321

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9065 24.84 4.165000 6.7000 11:45:38 AM 6.7000 7.0846 6.7500 6.7500


