
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

SPTB 10-02 SPTB1012A021 14.0000 <1M 1/31/2012 19 0.05    3.2471 3.1364 3.0000

FXTN 05-65 PIBD0512B658 5.7500 1M 2/21/2012 40 0.11    2.1501 1.9224 1.6991

FXTN 10-29 PIBD1012D291 13.0000 4M 4/25/2012 104 0.28    1.7797 1.3530 1.3527

FXTN 07-39 PIBD0712D395 11.5000 4M 4/28/2012 107 0.29    1.7949 1.3696 1.3692

RTB 05-06 PIID0512H067 7.1250 7M 8/1/2012 202 0.55    2.1741 1.8044 1.7784

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 219 0.60    2.1778 1.8251 1.7789

RTB 03-07 PIID0312I070 5.2500 9M 9/24/2012 256 0.70 0.700000 3.5000 11:41:17 AM 3.5000 2.1858 1.8700 1.7799

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 279 0.76    2.1907 1.8980 1.7805

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 310 0.85    2.1974 1.9356 1.7813

FXTN 07-42 PIBD0713A421 9.0000 1Y 1/5/2013 359 0.98    2.2080 1.9951 1.7827

FXTN 03-19 PIBD0313A199 5.2500 1Y 1/7/2013 361 0.99    2.2084 1.9976 1.7827

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 416 1.14    2.3288 2.0669 1.8840

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 426 1.17    2.3514 2.0795 1.9031

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 440 1.21    2.3830 2.0972 1.9298

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 489 1.34    2.4939 2.1591 2.0234

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 534 1.46    2.5957 2.2159 2.1094

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 566 1.55    2.6681 2.2563 2.1705

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 636 1.74    2.8265 2.3447 2.3042

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 660 1.81    2.8808 2.3750 2.3500

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 746 2.04 160.000000 2.8000 3:24:27 PM 3.0028 3.1293 2.6857 2.6421

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 803 2.20    3.2941 2.8916 2.8356

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 915 2.51    3.6178 3.2962 3.2160

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 986 2.70    3.8230 3.5527 3.4571

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 996 2.73    3.8519 3.5889 3.4910

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1006 2.76    3.8808 3.6250 3.5250

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1139 3.12    4.1866 3.8515 3.7735

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1217 3.33    4.3660 3.9844 3.9192

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1226 3.36    4.3867 3.9997 3.9360

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1286 3.52    4.5247 4.1019 4.0481

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1315 3.60 1.600000 4.7000 2:55:24 PM 4.7000 4.5913 4.1513 4.1023

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1321 3.62    4.6051 4.1615 4.1135

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1413 3.87    4.8167 4.3182 4.2853

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1433 3.93    4.8627 4.3523 4.3227

FXTN 10-39    * PIBD1016A393 9.2500 4Y 1/12/2016 1461 4.00    4.9271 4.4000 4.3750

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1476 4.04    4.9412 4.4095 4.3786

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1512 4.14 7.200000 4.5000 11:20:37 AM 4.7525 4.9752 4.4322 4.3874

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1539 4.22    5.0006 4.4492 4.3939

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1567 4.29    5.0270 4.4669 4.4007

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1697 4.65 45.000000 4.3750 3:31:17 PM 4.3750 5.1496 4.5489 4.4323

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1717 4.70    5.1685 4.5616 4.4371

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1770 4.85    5.2185 4.5950 4.4500

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1905 5.22    5.2519 4.6187 4.4992

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1929 5.28    5.2578 4.6229 4.5079

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2046 5.61 101.900000 4.7750 3:04:24 PM 4.6033 5.2867 4.6435 4.5505
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FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2050 5.62    5.2877 4.6442 4.5520

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2116 5.80    5.3040 4.6558 4.5760

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2211 6.06 350.000000 4.6250 11:08:21 AM 4.6286 5.3275 4.6725 4.6106

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2410 6.60 1,460.000000 4.7150 3:03:13 PM 4.7173 5.3768 4.7075 4.6831

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2504 6.86    5.4000 4.7240 4.7173

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2595 7.11    5.4007 4.7586 4.7523

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2959 8.11    5.4037 4.8970 4.8925

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3142 8.61 109.650000 5.1000 11:48:02 AM 5.1018 5.4051 4.9666 4.9630

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3170 8.68 400.000000 5.1000 4:06:09 PM 5.1000 5.4054 4.9773 4.9738

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3261 8.93    5.4061 5.0119 5.0089

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3338 9.15 5,809.000000 5.1090 4:06:31 PM 5.1064 5.4067 5.0412 5.0385

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3394 9.30 4,120.680000 5.1175 4:14:16 PM 5.1186 5.4072 5.0625 5.0601

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3569 9.78 1,166.190000 5.1350 2:17:00 PM 5.1429 5.4086 5.1290 5.1275

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3604 9.87 191.180000 5.1250 3:20:08 PM 5.1295 5.4088 5.1423 5.1410

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3660 10.03 2,155.887421 5.1250 3:52:29 PM 5.1266 5.4289 5.1555 5.1541

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3714 10.18    5.4483 5.1681 5.1668

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3931 10.77    5.5262 5.2190 5.2177

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4057 11.12    5.5715 5.2485 5.2472

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4155 11.38    5.6066 5.2715 5.2702

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4302 11.79    5.6594 5.3059 5.3047

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4526 12.40    5.7398 5.3584 5.3572

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4589 12.57    5.7624 5.3732 5.3720

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4687 12.84    5.7976 5.3962 5.3950

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4841 13.26    5.8529 5.4322 5.4311

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5030 13.78    5.9208 5.4765 5.4755

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5070 13.89    5.9351 5.4859 5.4848

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5121 14.03    5.9534 5.4979 5.4968

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5395 14.78 139.400000 5.7500 3:56:17 PM 5.6110 6.0518 5.5621 5.5611

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5443 14.91    6.0690 5.5733 5.5723

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5716 15.66    6.1670 5.6373 5.6363

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6171 16.91    6.3304 5.7439 5.7431

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6710 18.38 4.620000 6.1250 3:18:43 PM 6.1250 6.5239 5.8703 5.8695

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6772 18.55    6.5461 5.8848 5.8840

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6954 19.05    6.6115 5.9274 5.9267

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7128 19.53 9,478.172956 5.9800 4:14:13 PM 5.9858 6.6739 5.9682 5.9675

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7206 19.74    6.7019 5.9865 5.9858

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7627 20.90    6.6575 6.0266 6.0262

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8333 22.83    6.5829 6.0939 6.0940

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8662 23.73    6.5482 6.1252 6.1256

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8739 23.94 1,610.860568 6.1100 4:13:28 PM 6.1181 6.5400 6.1326 6.1330

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9027 24.73 203.758000 6.2000 3:39:32 PM 6.1607 6.5096 6.1600 6.1607


