
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

FXTN 05-65 PIBD0512B658 5.7500 <1M 2/21/2012 6 0.02 150.950951 3.7500 9:50:54 AM 3.7500 3.9160 3.8875 3.8868

FXTN 10-29 PIBD1012D291 13.0000 2M 4/25/2012 70 0.19    2.0158 1.8253 1.7925

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 73 0.20    2.0190 1.8288 1.7936

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 168 0.46 127.749309 2.2500 4:12:17 PM 2.2500 2.4291 2.2427 2.1629

FXTN 07-40 PIBD0712H408 11.3750 6M 8/18/2012 185 0.51    2.5155 2.3296 2.2430

RTB 03-07 PIID0312I070 5.2500 8M 9/24/2012 222 0.61 0.500000 2.7500 2:35:45 PM 2.7500 2.5667 2.3795 2.2839

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 245 0.67    2.5883 2.4000 2.2992

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 276 0.76    2.6174 2.4277 2.3198

FXTN 07-42 PIBD0713A421 9.0000 11M 1/5/2013 325 0.89    2.6634 2.4714 2.3525

FXTN 03-19 PIBD0313A199 5.2500 11M 1/7/2013 327 0.90    2.6653 2.4732 2.3538

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 382 1.05    2.7182 2.5035 2.3843

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 392 1.07    2.7280 2.5049 2.3885

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 406 1.11    2.7419 2.5069 2.3943

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 455 1.25    2.7903 2.5138 2.4149

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 500 1.37    2.8348 2.5201 2.4337

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 532 1.46 1.000000 2.6125 3:49:19 PM 2.6125 2.8664 2.5246 2.4471

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 602 1.65    2.9355 2.5345 2.4764

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 626 1.72    2.9593 2.5379 2.4865

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 712 1.95    3.0442 2.5500 2.5225

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 769 2.11    3.2137 2.7523 2.7268

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 881 2.41    3.5467 3.1497 3.1283

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 952 2.61 766.730400 3.7000 3:06:20 PM 3.4131 3.7578 3.4017 3.3829

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 962 2.64 700.000000 3.5000 11:26:13 AM 3.5000 3.7876 3.4372 3.4187

SPTB 10-03    * SPTB1014J037 12.2500 3Y 10/14/2014 972 2.66    3.8173 3.4726 3.4546

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1105 3.03 400.000000 3.7400 11:51:17 AM 3.7450 3.9506 3.6431 3.6202

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1183 3.24    4.0288 3.7431 3.7174

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1192 3.27 464.390000 3.7875 11:27:44 AM 3.7937 4.0378 3.7546 3.7286

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1252 3.43 89.500000 3.8100 3:25:13 PM 3.8100 4.0980 3.8315 3.8033

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1281 3.51 3.000000 4.3750 3:15:31 PM 4.3458 4.1271 3.8687 3.8395

FXTN 10-37 PIBD1015H370 11.8750 4Y 8/25/2015 1287 3.53    4.1331 3.8763 3.8469

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1379 3.78 0.500000 4.5000 2:29:31 PM 4.5000 4.2253 3.9943 3.9615

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1399 3.83    4.2454 4.0199 3.9864

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1427 3.91    4.2734 4.0558 4.0213

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1442 3.95    4.2885 4.0750 4.0400

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1478 4.05 9.100000 4.4000 3:45:54 PM 4.3053 4.3539 4.0872 4.0553

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1505 4.12    4.4030 4.0964 4.0668

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1533 4.20    4.4539 4.1060 4.0787

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1663 4.56    4.6903 4.1502 4.1340

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1683 4.61 5.000000 4.1000 3:59:52 PM 4.1000 4.7267 4.1570 4.1425

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1736 4.76 5.200000 4.5000 11:57:54 AM 4.5000 4.8231 4.1750 4.1650

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1871 5.13    4.8761 4.2532 4.2205

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1895 5.19    4.8856 4.2671 4.2303

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2012 5.51 100.000000 4.3500 3:49:41 PM 4.3500 4.9315 4.3348 4.2784

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2016 5.52    4.9331 4.3371 4.2801
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FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2082 5.70    4.9591 4.3753 4.3072

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2177 5.96    4.9964 4.4303 4.3462

FXTN 07-51 PIBD0718H511 5.0000 7Y 8/18/2018 2376 6.51 150.000000 4.4500 11:26:29 AM 4.4667 5.0746 4.5456 4.4280

FXTN 10-47    * PIBD1018K478 8.8750 7Y 11/20/2018 2470 6.77    5.1115 4.6000 4.4667

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2561 7.02    5.1132 4.6255 4.5016

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 2925 8.01    5.1199 4.7274 4.6413

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3108 8.52 0.015000 5.0000 11:38:07 AM 5.0000 5.1232 4.7786 4.7115

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3136 8.59    5.1237 4.7864 4.7222

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3227 8.84 5.000000 4.9000 3:59:36 PM 4.9000 5.1254 4.8119 4.7571

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3304 9.05 1,185.620000 4.8600 3:46:47 PM 4.8517 5.1268 4.8335 4.7867

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3360 9.21 3,744.000000 4.8750 3:20:52 PM 4.8786 5.1278 4.8492 4.8082

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3535 9.68 438.326000 4.9000 3:08:41 PM 4.9004 5.1310 4.8981 4.8753

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3570 9.78 258.000000 4.8900 2:04:39 PM 4.9064 5.1317 4.9079 4.8888

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3626 9.93 4,015.213031 4.9100 3:25:48 PM 4.9116 5.1327 4.9236 4.9103

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3680 10.08    5.1425 4.9313 4.9182

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3897 10.68    5.1822 4.9622 4.9499

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4023 11.02    5.2052 4.9802 4.9683

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4121 11.29    5.2231 4.9941 4.9826

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4268 11.69    5.2499 5.0151 5.0041

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4492 12.31    5.2908 5.0470 5.0369

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4555 12.48    5.3023 5.0560 5.0461

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4653 12.75    5.3202 5.0699 5.0604

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4807 13.17    5.3483 5.0919 5.0829

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4996 13.69    5.3828 5.1188 5.1106

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5036 13.80    5.3901 5.1245 5.1164

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5087 13.94    5.3994 5.1318 5.1239

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5361 14.69 453.620000 5.1975 3:59:16 PM 5.2077 5.4494 5.1708 5.1639

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5409 14.82    5.4582 5.1776 5.1709

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5682 15.57    5.5080 5.2165 5.2109

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6137 16.81    5.5911 5.2814 5.2774

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6676 18.29    5.6895 5.3581 5.3562

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6738 18.46    5.7008 5.3670 5.3653

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6920 18.96    5.7340 5.3929 5.3919

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7094 19.44 4,578.238000 5.4600 4:06:15 PM 5.4458 5.7658 5.4177 5.4173

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7172 19.65    5.7800 5.4288 5.4287

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7292 19.98 112.500625 5.5000 3:41:22 PM 5.4642 5.8019 5.4459 5.4462

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7593 20.80    5.8298 5.4996 5.4805

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8299 22.74    5.8952 5.6256 5.5608

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8628 23.64 6.480000 5.7250 11:38:00 AM 5.7250 5.9257 5.6844 5.5982

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8705 23.85 1,488.669000 5.6250 3:59:31 PM 5.6270 5.9328 5.6981 5.6070

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8993 24.64 595.250000 5.6500 3:40:13 PM 5.6398 5.9595 5.7495 5.6398


