
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 10-29 PIBD1012D291 13.0000 2M 4/25/2012 56 0.15    2.2828 1.9750 1.9750

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 59 0.16    2.2982 1.9643 1.9643

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 154 0.42 10.000000 2.5000 11:59:22 AM 2.5000 2.5018 2.1750 2.1746

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 171 0.47    2.5202 2.2479 2.2473

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 208 0.57 241.000000 2.5000 11:31:02 AM 2.5000 2.6045 2.3900 2.3518

FXTN 10-30 PIBD1012J302 12.1250 8M 10/17/2012 231 0.63    2.6831 2.4688 2.3850

FXTN 07-41 PIBD0712K413 10.5000 9M 11/17/2012 262 0.72    2.7890 2.5749 2.4298

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 311 0.85    2.9563 2.7426 2.5006

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 313 0.86    2.9632 2.7494 2.5035

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 368 1.01    3.1217 2.8992 2.5762

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 378 1.04    3.1292 2.8985 2.5845

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 392 1.07    3.1397 2.8974 2.5961

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 441 1.21    3.1765 2.8938 2.6367

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 486 1.33    3.2102 2.8905 2.6741

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 518 1.42 3.450000 3.1500 3:16:45 PM 3.3274 3.2342 2.8882 2.7006

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 588 1.61    3.2867 2.8831 2.7587

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 612 1.68    3.3047 2.8813 2.7786

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 698 1.91 1.928000 3.1500 10:33:07 AM 3.1500 3.3692 2.8750 2.8500

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 755 2.07    3.4537 2.9649 2.9406

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 867 2.38    3.6198 3.1416 3.1188

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 938 2.57 14.350000 3.7000 3:30:17 PM 3.7412 3.7251 3.2536 3.2317

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 948 2.60    3.7399 3.2694 3.2476

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 958 2.62    3.7547 3.2852 3.2635

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1091 2.99    3.9519 3.4950 3.4750

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1169 3.20    4.0494 3.6350 3.6185

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1178 3.23    4.0606 3.6512 3.6351

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1238 3.39    4.1356 3.7589 3.7454

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1267 3.47 10.700000 4.3000 2:21:06 PM 4.2676 4.1719 3.8110 3.7988

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1273 3.49    4.1794 3.8217 3.8098

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1365 3.74 1.000000 4.3750 3:46:57 PM 4.3750 4.2943 3.9869 3.9791

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1385 3.79    4.3193 4.0228 4.0159

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1413 3.87    4.3543 4.0731 4.0674

FXTN 07-48    * PIBD0716A488 7.0000 4Y 1/27/2016 1428 3.91    4.3731 4.1000 4.0950

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1464 4.01 15.590000 4.4500 3:14:11 PM 4.4704 4.3906 4.1202 4.1140

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1491 4.08    4.4038 4.1354 4.1282

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1519 4.16    4.4175 4.1511 4.1430

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1649 4.52 1.641000 4.2000 11:37:05 AM 4.2000 4.4809 4.2240 4.2115

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1669 4.57 3.247995 4.7500 11:00:45 AM 4.7500 4.4907 4.2353 4.2221

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1722 4.72    4.5165 4.2650 4.2500

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1857 5.09 16.000000 4.2050 11:38:19 AM 4.2050 4.5584 4.3116 4.2909

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1881 5.15 4.000000 4.8000 4:13:52 PM 4.8000 4.5658 4.3199 4.2982

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1998 5.47 6.600000 4.7500 2:04:09 PM 4.7135 4.6021 4.3603 4.3336

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 2002 5.48 19.000000 4.8000 4:07:27 PM 4.8000 4.6033 4.3617 4.3348

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2068 5.67    4.6238 4.3845 4.3548
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2163 5.93    4.6533 4.4173 4.3836

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2362 6.47 5.000000 4.7000 9:45:31 AM 4.7000 4.7150 4.4861 4.4439

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2456 6.73    4.7441 4.5186 4.4724

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2547 6.98 12.000000 4.8000 4:06:16 PM 4.8000 4.7723 4.5500 4.5000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2911 7.98 15.500000 5.0500 4:12:36 PM 5.0500 4.9274 4.6888 4.6584

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3094 8.48 12.000000 5.0500 4:03:12 PM 5.0500 5.0053 4.7586 4.7380

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3122 8.55 9.650000 5.1000 10:09:28 AM 5.1000 5.0172 4.7693 4.7502

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3213 8.80 2.000000 5.0000 10:56:08 AM 5.0000 5.0560 4.8040 4.7898

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3290 9.01 2,169.350000 5.0500 4:02:12 PM 4.8652 5.0888 4.8334 4.8233

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3346 9.17 200.000000 5.0000 3:44:02 PM 5.0000 5.1127 4.8547 4.8477

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3521 9.65 7.702000 5.1750 3:15:08 PM 5.1503 5.1872 4.9215 4.9239

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3556 9.74 3.500000 5.0500 11:27:43 AM 5.0713 5.2021 4.9348 4.9391

FXTN 10-54    * PIBD1022G545 6.3750 10Y 1/19/2022 3612 9.90 500.000000 5.0000 4:12:08 PM 4.9598 5.2260 4.9562 4.9635

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3666 10.04    5.2378 4.9674 4.9745

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3883 10.64    5.2856 5.0125 5.0190

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 4009 10.98    5.3133 5.0386 5.0449

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4107 11.25    5.3349 5.0590 5.0650

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4254 11.65    5.3672 5.0895 5.0951

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4478 12.27    5.4165 5.1360 5.1411

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4541 12.44    5.4304 5.1491 5.1540

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4639 12.71    5.4520 5.1694 5.1741

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4793 13.13    5.4858 5.2014 5.2057

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4982 13.65    5.5274 5.2406 5.2445

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5022 13.76    5.5362 5.2489 5.2527

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5073 13.90    5.5475 5.2595 5.2631

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5347 14.65 800.445000 5.3500 4:13:00 PM 5.3633 5.6078 5.3164 5.3193

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5395 14.78    5.6183 5.3263 5.3292

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5668 15.53    5.6784 5.3830 5.3852

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6123 16.78    5.7785 5.4775 5.4785

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6662 18.25    5.8971 5.5893 5.5891

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6724 18.42    5.9108 5.6022 5.6018

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6906 18.92    5.9508 5.6400 5.6391

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7080 19.40 6,137.250000 5.6850 4:04:56 PM 5.7152 5.9891 5.6761 5.6748

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7158 19.61    6.0063 5.6923 5.6908

FXTN 20-18    * PIBD2032B183 5.8750 20Y 2/2/2032 7278 19.94 14.700000 5.8500 3:58:04 PM 5.7919 6.0327 5.7172 5.7154

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7579 20.76    6.0626 5.7326 5.7311

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8285 22.70    6.1329 5.7687 5.7679

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8614 23.60    6.1656 5.7855 5.7851

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8691 23.81 434.090944 5.9960 3:59:05 PM 5.8623 6.1733 5.7894 5.7891

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8979 24.60 101.000000 6.1250 10:35:56 AM 5.8041 6.2019 5.8041 5.8041


