
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 33 0.09    2.5573 2.3750 2.3750

FXTN 07-39 PIBD0712D395 11.5000 1M 4/28/2012 36 0.10    2.5577 2.3761 2.3750

RTB 05-06 PIID0512H067 7.1250 5M 8/1/2012 131 0.36    2.5631 2.3858 2.3750

FXTN 07-40 PIBD0712H408 11.3750 5M 8/18/2012 148 0.41    2.5621 2.3820 2.3750

RTB 03-07 PIID0312I070 5.2500 6M 9/24/2012 185 0.51    2.5739 2.3894 2.3894

FXTN 10-30 PIBD1012J302 12.1250 7M 10/17/2012 208 0.57    2.6363 2.4558 2.4558

FXTN 07-41 PIBD0712K413 10.5000 8M 11/17/2012 239 0.65    2.7204 2.5452 2.5452

FXTN 07-42 PIBD0713A421 9.0000 10M 1/5/2013 288 0.79    2.8532 2.6865 2.6865

FXTN 03-19 PIBD0313A199 5.2500 10M 1/7/2013 290 0.79 159.230671 2.5250 11:55:45 AM 2.5250 2.8586 2.6923 2.6923

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 345 0.95    3.0078 2.8509 2.8509

FXTN 05-66 PIBD0513C664 6.6250 1Y 3/13/2013 355 0.97    3.0349 2.8798 2.8798

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 369 1.01    3.0660 2.9044 2.9033

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 418 1.15    3.1509 2.9358 2.9268

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 463 1.27    3.2288 2.9645 2.9484

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 495 1.36 101.000000 3.2500 2:29:45 PM 3.2525 3.2843 2.9850 2.9637

FXTN 10-33 PIBD1013J337 11.0000 2Y 10/9/2013 565 1.55    3.4056 3.0297 2.9973

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 589 1.61 2.000000 3.5000 3:04:23 PM 3.5000 3.4471 3.0450 3.0088

FXTN 05-67    * PIBD0514A673 6.2500 2Y 1/27/2014 675 1.85    3.5962 3.1000 3.0500

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 732 2.01    3.6678 3.1761 3.1334

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 844 2.31    3.8087 3.3258 3.2973

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 915 2.51    3.8980 3.4206 3.4011

FXTN 07-46 PIBD0714J466 6.5000 3Y 10/4/2014 925 2.53    3.9106 3.4340 3.4158

SPTB 10-03 SPTB1014J037 12.2500 3Y 10/14/2014 935 2.56    3.9231 3.4473 3.4304

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1068 2.93    4.0904 3.6250 3.6250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1146 3.14    4.2645 3.7766 3.7766

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1155 3.16 0.616000 3.7500 12:07:38 PM 3.7500 4.2846 3.7941 3.7941

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1215 3.33    4.4186 3.9107 3.9107

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1244 3.41 2.900000 4.7500 2:34:09 PM 4.5774 4.4833 3.9671 3.9671

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1250 3.42    4.4967 3.9788 3.9788

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1342 3.68    4.7021 4.1576 4.1576

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1362 3.73    4.7467 4.1964 4.1964

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1390 3.81    4.8092 4.2509 4.2509

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1405 3.85 0.740000 4.3500 11:21:29 AM 4.3500 4.8427 4.2800 4.2800

RTB 05-10     * PIID0516C107 6.0000 4Y 3/3/2016 1441 3.95 7.278000 4.5000 3:50:19 PM 4.4402 4.9231 4.3500 4.3500

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1468 4.02    4.9389 4.3641 4.3605

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1496 4.10    4.9554 4.3788 4.3713

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1626 4.45 72.165000 4.6000 11:22:01 AM 4.2260 5.0317 4.4468 4.4217

RTB 07-01 PIID0716I018 7.0000 5Y 9/24/2016 1646 4.51    5.0435 4.4573 4.4295

FXTN 10-43    * PIBD1016K436 6.2500 5Y 11/16/2016 1699 4.65    5.0746 4.4850 4.4500

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1834 5.02 9.655000 4.7500 11:22:41 AM 4.7500 5.0939 4.5095 4.4853

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1858 5.09    5.0973 4.5138 4.4915

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1975 5.41    5.1140 4.5351 4.5221

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1979 5.42 100.000000 4.6000 2:02:07 PM 4.5600 5.1146 4.5358 4.5231

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2045 5.60 112.715000 4.6600 2:22:16 PM 4.6683 5.1240 4.5477 4.5404
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2140 5.86 2.000000 5.0000 2:34:23 PM 5.0000 5.1375 4.5650 4.5652

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2339 6.41    5.1659 4.6011 4.6172

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2433 6.67    5.1793 4.6181 4.6417

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2524 6.92 93.545691 4.7250 2:23:18 PM 4.6655 5.1923 4.6346 4.6655

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2888 7.91    5.4288 4.8758 4.8775

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3071 8.41    5.5476 4.9970 4.9841

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3099 8.49    5.5658 5.0156 5.0004

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3190 8.74 5.834337 4.9750 9:21:40 AM 4.9750 5.6250 5.0759 5.0534

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3267 8.95 481.300000 5.3850 3:49:48 PM 5.2192 5.6750 5.1269 5.0983

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3323 9.10    5.7114 5.1640 5.1309

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3498 9.58    5.8250 5.2799 5.2328

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3533 9.68 625.004000 5.2800 2:08:30 PM 5.3113 5.8478 5.3031 5.2532

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3589 9.83 170.000000 5.3450 3:00:09 PM 5.3391 5.8842 5.3402 5.2858

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3643 9.98    5.9192 5.3760 5.3173

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3860 10.58    5.9307 5.4079 5.3534

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3986 10.92    5.9374 5.4264 5.3744

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4084 11.19    5.9426 5.4408 5.3908

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4231 11.59    5.9504 5.4624 5.4153

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4455 12.21    5.9622 5.4953 5.4526

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4518 12.38    5.9655 5.5046 5.4631

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4616 12.65    5.9707 5.5190 5.4794

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4770 13.07    5.9789 5.5416 5.5051

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4959 13.59    5.9889 5.5694 5.5366

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4999 13.70    5.9910 5.5753 5.5433

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5050 13.84    5.9937 5.5827 5.5518

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5324 14.59 737.203000 5.5550 3:47:44 PM 5.4127 6.0082 5.6230 5.5974

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5372 14.72    6.0108 5.6301 5.6054

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5456 14.95 3.500000 5.3750 3:51:50 PM 5.3750 6.0152 5.6424 5.6194

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5645 15.47 25.000000 6.0250 3:13:14 PM 6.0250 6.0252 5.6702 5.6509

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6100 16.71    6.0493 5.7370 5.7267

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6639 18.19    6.0778 5.8162 5.8166

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6701 18.36    6.0811 5.8254 5.8269

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6883 18.86    6.0907 5.8521 5.8572

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7057 19.33 4,784.046000 6.0000 4:04:01 PM 5.9424 6.1000 5.8777 5.8862

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7135 19.55    6.1041 5.8891 5.8992

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7255 19.88    6.1104 5.9068 5.9192

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7283 19.95 1,962.924000 5.8950 4:13:11 PM 5.8788 6.1119 5.9109 5.9239

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7556 20.70    6.1774 5.9433 5.9542

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8262 22.64    6.3469 6.0271 6.0325

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8591 23.54 7.350000 6.2500 3:52:17 PM 6.2500 6.4259 6.0662 6.0691

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8668 23.75 669.500000 6.2000 3:48:48 PM 6.1327 6.4443 6.0754 6.0776

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8956 24.54 302.000000 6.3000 11:07:25 AM 6.1096 6.5135 6.1096 6.1096


