
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 14 0.04    3.5561 3.4786 3.4693

FXTN 05-65 PIBD0512B658 5.7500 1M 2/21/2012 35 0.10 3.320000 2.0000 2:30:17 PM 2.0000 2.0315 1.8286 1.8043

FXTN 10-29 PIBD1012D291 13.0000 3M 4/25/2012 99 0.27    1.7629 1.5479 1.5238

FXTN 07-39 PIBD0712D395 11.5000 4M 4/28/2012 102 0.28    1.7827 1.5685 1.5404

RTB 05-06 PIID0512H067 7.1250 7M 8/1/2012 197 0.54 1.299000 2.8500 11:16:04 AM 2.8500 2.2659 2.0663 1.9862

FXTN 07-40 PIBD0712H408 11.3750 7M 8/18/2012 214 0.59    2.2607 2.0593 2.0155

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 251 0.69 21.675000 2.6250 3:31:55 PM 2.6279 2.2493 2.0441 2.0793

FXTN 10-30 PIBD1012J302 12.1250 9M 10/17/2012 274 0.75    2.2423 2.0346 2.1189

FXTN 07-41 PIBD0712K413 10.5000 10M 11/17/2012 305 0.84    2.2328 2.0218 2.1723

FXTN 07-42 PIBD0713A421 9.0000 1Y 1/5/2013 354 0.97    2.2178 2.0016 2.2568

FXTN 03-19 PIBD0313A199 5.2500 1Y 1/7/2013 356 0.98 65.000000 2.6500 11:16:29 AM 2.6500 2.2172 2.0008 2.2602

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 411 1.13    2.3303 2.0669 2.2701

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 421 1.15    2.3517 2.0795 2.2714

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 435 1.19    2.3818 2.0972 2.2731

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 484 1.33 13.500000 2.6500 2:35:29 PM 2.6500 2.4869 2.1591 2.2791

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 529 1.45    2.5835 2.2159 2.2846

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 561 1.54    2.6521 2.2563 2.2885

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 631 1.73    2.8023 2.3447 2.2971

FXTN 07-45    * PIBD0713K457 7.1250 2Y 11/2/2013 655 1.79    2.8538 2.3750 2.3000

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 741 2.03 70.000000 2.6450 2:27:00 PM 2.6475 3.1077 2.6671 2.5983

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 798 2.19    3.2759 2.8606 2.7960

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 910 2.49    3.6064 3.2410 3.1844

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 981 2.69 3.025000 4.2500 2:25:30 PM 4.2500 3.8160 3.4821 3.4306

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 991 2.72 1.000000 3.4500 11:33:20 AM 3.4500 3.8455 3.5160 3.4653

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 1001 2.74    3.8750 3.5500 3.5000

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1134 3.11 1.900000 4.0000 2:36:22 PM 4.0000 4.2213 3.8204 3.7558

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1212 3.32    4.4243 3.9790 3.9058

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1221 3.35    4.4478 3.9973 3.9231

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1281 3.51    4.6040 4.1192 4.0385

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1310 3.59 6.450000 4.5750 3:27:53 PM 4.5791 4.6795 4.1782 4.0942

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1316 3.61    4.6951 4.1904 4.1058

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1408 3.86    4.9346 4.3774 4.2827

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1428 3.91    4.9867 4.4181 4.3212

FXTN 10-39    * PIBD1016A393 9.2500 4Y 1/12/2016 1456 3.99    5.0596 4.4750 4.3750

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1471 4.03 1.000000 4.3500 10:24:46 AM 4.3500 5.0676 4.4774 4.3764

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1507 4.13 2.500000 4.8000 2:12:11 PM 4.8000 5.0869 4.4833 4.3797

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1534 4.20 0.400000 4.7500 2:37:01 PM 4.7500 5.1014 4.4876 4.3822

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1562 4.28    5.1163 4.4922 4.3848

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1692 4.64 50.000000 4.3950 2:28:52 PM 4.3975 5.1859 4.5132 4.3969

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1712 4.69 1.350000 4.6250 2:29:16 PM 4.6315 5.1966 4.5164 4.3987

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1765 4.84    5.2250 4.5250 4.4037

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1900 5.21    5.2452 4.5618 4.4605

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1924 5.27    5.2487 4.5683 4.4707

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2041 5.59    5.2662 4.6002 4.5200
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FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2045 5.60 20.000000 4.5450 2:32:38 PM 4.5475 5.2668 4.6013 4.5217

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2111 5.78    5.2767 4.6193 4.5495

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2206 6.04 100.000000 4.6250 9:56:22 AM 4.6250 5.2909 4.6452 4.5895

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2405 6.59 705.880000 4.7150 4:10:40 PM 4.7130 5.3206 4.6994 4.6734

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2499 6.85    5.3346 4.7250 4.7130

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2590 7.10    5.3413 4.7631 4.7500

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2954 8.09    5.3680 4.9153 4.8979

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3137 8.59 26.850000 5.1300 2:38:22 PM 5.1430 5.3815 4.9918 4.9722

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3165 8.67 2,748.980000 5.1250 3:23:52 PM 5.0863 5.3835 5.0035 4.9836

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3256 8.92 400.000000 5.1265 11:42:55 AM 5.1265 5.3902 5.0416 5.0206

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3333 9.13 0.050000 5.2000 9:28:54 AM 5.2000 5.3959 5.0738 5.0518

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3389 9.28    5.4000 5.0972 5.0746

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3564 9.76 32.751000 5.1425 2:32:30 PM 5.1682 5.4128 5.1704 5.1457

FXTN 10-55    * PIBD1021K551 5.7500 10Y 11/24/2021 3599 9.86 184.112138 5.1600 4:14:10 PM 5.1585 5.4154 5.1850 5.1599

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3655 10.01 3.000000 5.1750 2:29:39 PM 5.1750 5.4356 5.1988 5.1731

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3709 10.16    5.4550 5.2122 5.1858

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3926 10.76    5.5332 5.2658 5.2367

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4052 11.10    5.5786 5.2969 5.2663

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4150 11.37    5.6140 5.3211 5.2894

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4297 11.77    5.6669 5.3575 5.3239

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4521 12.39    5.7477 5.4128 5.3765

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4584 12.56    5.7704 5.4284 5.3913

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4682 12.83    5.8057 5.4526 5.4143

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4836 13.25    5.8612 5.4906 5.4505

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 5025 13.77    5.9293 5.5373 5.4949

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5065 13.88    5.9437 5.5472 5.5043

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5116 14.02    5.9621 5.5598 5.5163

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5390 14.77 46.994000 5.7000 3:24:55 PM 5.6452 6.0608 5.6275 5.5807

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5438 14.90    6.0781 5.6394 5.5919

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5711 15.65    6.1765 5.7068 5.6561

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6166 16.89    6.3405 5.8193 5.7630

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6705 18.37    6.5347 5.9524 5.8896

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6767 18.54    6.5571 5.9678 5.9042

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 6949 19.04    6.6226 6.0127 5.9469

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7123 19.52 566.541000 6.0000 4:09:36 PM 6.0061 6.6854 6.0557 5.9878

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7201 19.73    6.7135 6.0750 6.0061

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7622 20.88    6.6530 6.1039 6.0463

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8328 22.82    6.5516 6.1524 6.1137

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8657 23.72 2.386000 6.3000 2:11:48 PM 6.3000 6.5043 6.1749 6.1451

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8734 23.93 719.741000 6.2500 3:59:00 PM 6.1867 6.4933 6.1802 6.1525

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9022 24.72    6.4519 6.2000 6.1800


