
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 1M 4/25/2012 40 0.11    2.3671 2.1750 2.1650

FXTN 07-39 PIBD0712D395 11.5000 2M 4/28/2012 43 0.12    2.3670 2.1750 2.1650

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 138 0.38 0.600000 2.6000 11:04:52 AM 2.6000 2.4681 2.2750 2.2450

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 155 0.42    2.5037 2.3097 2.2728

RTB 03-07 PIID0312I070 5.2500 7M 9/24/2012 192 0.53 4.180000 2.5000 11:34:05 AM 2.5825 2.5855 2.3899 2.3355

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 215 0.59    2.6531 2.4583 2.3839

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 246 0.67    2.7443 2.5506 2.4490

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 295 0.81    2.8885 2.6964 2.5520

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 297 0.81    2.8944 2.7024 2.5562

FXTN 07-43 PIBD0713C438 8.7500 1Y 3/3/2013 352 0.96 70.366187 2.6250 3:50:41 PM 2.6782 3.0562 2.8661 2.6719

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 362 0.99    3.0740 2.8777 2.6818

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 376 1.03    3.0921 2.8830 2.6892

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 425 1.16    3.1552 2.9018 2.7150

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 470 1.29    3.2132 2.9190 2.7386

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 502 1.38    3.2545 2.9312 2.7554

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 572 1.57    3.3447 2.9580 2.7922

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 596 1.63 6.000000 3.6500 2:03:27 PM 3.5749 3.3757 2.9671 2.8048

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 682 1.87 7.363000 3.2500 10:55:32 AM 3.2500 3.4865 3.0000 2.8500

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 739 2.02    3.5613 3.0906 2.9624

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 851 2.33    3.7082 3.2688 3.1833

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 922 2.53 38.570000 3.5250 10:55:25 AM 3.5291 3.8013 3.3817 3.3233

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 932 2.55 4.000000 3.7500 11:01:48 AM 3.7500 3.8144 3.3976 3.3430

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 942 2.58    3.8275 3.4135 3.3627

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1075 2.95    4.0019 3.6250 3.6250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1153 3.16    4.1451 3.7296 3.7191

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1162 3.18    4.1616 3.7416 3.7300

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1222 3.35    4.2717 3.8221 3.8023

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1251 3.43 1.190000 4.3500 2:14:28 PM 4.3079 4.3250 3.8609 3.8373

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1257 3.44    4.3360 3.8690 3.8446

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1349 3.70    4.5048 3.9923 3.9556

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1369 3.75 0.495000 3.7500 11:50:42 AM 3.7500 4.5415 4.0191 3.9797

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1397 3.83    4.5929 4.0566 4.0135

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1412 3.87 2.140000 4.1250 10:59:44 AM 4.1250 4.6205 4.0767 4.0316

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1448 3.97 1.285000 4.5000 2:48:20 PM 4.4219 4.6865 4.1250 4.0750

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1475 4.04    4.7183 4.1433 4.0917

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1503 4.12    4.7513 4.1623 4.1091

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1633 4.47 4.640000 4.6000 11:00:21 AM 4.6000 4.9044 4.2505 4.1897

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1653 4.53 0.225000 4.2000 4:07:16 PM 4.2000 4.9280 4.2641 4.2021

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1706 4.67    4.9904 4.3000 4.2350

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1841 5.04 0.375000 4.7000 11:01:01 AM 4.7000 4.9894 4.3462 4.3004

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1865 5.11    4.9893 4.3544 4.3120

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1982 5.43    4.9885 4.3945 4.3687

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1986 5.44    4.9884 4.3959 4.3707

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2052 5.62 6.483000 4.6500 10:53:35 AM 4.6500 4.9880 4.4184 4.4026
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2147 5.88 500.000000 4.7500 10:52:26 AM 4.7280 4.9873 4.4510 4.4487

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2346 6.43 4,932.000000 4.7600 4:03:20 PM 4.7291 4.9859 4.5191 4.5451

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2440 6.68    4.9853 4.5513 4.5906

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2531 6.93 159.571056 4.7500 4:07:50 PM 4.6347 4.9846 4.5824 4.6347

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2895 7.93    5.2067 4.8158 4.8281

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3078 8.43 2.150000 5.0000 11:38:30 AM 5.2383 5.3183 4.9332 4.9253

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3106 8.51    5.3354 4.9512 4.9402

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3197 8.76 2.837722 4.8500 10:58:54 AM 4.8500 5.3909 5.0095 4.9885

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3274 8.97 0.015000 5.5000 3:21:24 PM 5.5000 5.4379 5.0589 5.0294

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3330 9.12 572.000000 5.1500 3:41:57 PM 5.1606 5.4721 5.0948 5.0592

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3505 9.60 6.000000 5.1000 2:01:17 PM 5.1000 5.5788 5.2070 5.1522

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3540 9.70 254.000000 5.2300 2:11:34 PM 5.2055 5.6002 5.2295 5.1708

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3596 9.85 96.000000 5.3000 10:58:16 AM 5.3000 5.6344 5.2654 5.2005

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3650 10.00    5.6673 5.3000 5.2292

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3867 10.59    5.6871 5.3260 5.2597

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3993 10.94    5.6986 5.3411 5.2774

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4091 11.21    5.7076 5.3529 5.2911

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4238 11.61    5.7210 5.3705 5.3118

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4462 12.22    5.7415 5.3974 5.3433

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4525 12.40    5.7472 5.4049 5.3521

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4623 12.67    5.7562 5.4167 5.3659

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4777 13.09    5.7703 5.4351 5.3875

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4966 13.61    5.7875 5.4578 5.4140

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 5006 13.72    5.7912 5.4626 5.4197

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5057 13.85    5.7958 5.4687 5.4268

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5331 14.61 9.000000 5.5000 10:36:08 AM 5.4666 5.8209 5.5016 5.4653

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5379 14.74    5.8252 5.5073 5.4721

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5463 14.97 58.852000 5.3750 4:05:27 PM 5.3722 5.8329 5.5174 5.4839

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5652 15.48    5.8502 5.5401 5.5104

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6107 16.73    5.8917 5.5946 5.5743

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6646 18.21    5.9410 5.6593 5.6500

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6708 18.38    5.9466 5.6667 5.6587

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6890 18.88    5.9633 5.6885 5.6843

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7064 19.35 3,074.450652 5.7800 3:34:57 PM 5.7681 5.9792 5.7094 5.7087

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7142 19.57    5.9863 5.7187 5.7197

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7262 19.90 67.900000 5.7250 3:34:41 PM 5.7228 5.9973 5.7331 5.7366

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7290 19.97 6,168.355500 5.7550 4:14:21 PM 5.7269 5.9998 5.7365 5.7405

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7563 20.72    6.0811 5.7737 5.7751

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8269 22.65    6.2914 5.8699 5.8645

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8598 23.56    6.3894 5.9147 5.9062

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8675 23.77 656.080000 6.0500 3:36:19 PM 5.9903 6.4123 5.9252 5.9160

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8963 24.56 362.000000 5.9500 11:42:42 AM 5.9525 6.4981 5.9644 5.9525


