
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 9 0.02    3.7128 3.6778 3.6333

FXTN 07-39 PIBD0712D395 11.5000 <1M 4/28/2012 12 0.03    3.6051 3.5569 3.4958

RTB 05-06 PIID0512H067 7.1250 4M 8/1/2012 107 0.29    2.5819 2.4042 2.3542

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 124 0.34    2.5893 2.4143 2.3643

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 161 0.44    2.6054 2.4363 2.3863

FXTN 10-30 PIBD1012J302 12.1250 6M 10/17/2012 184 0.50    2.6154 2.4500 2.4000

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 215 0.59    2.6677 2.5054 2.4453

FXTN 07-42 PIBD0713A421 9.0000 9M 1/5/2013 264 0.72    2.7503 2.5929 2.5169

FXTN 03-19 PIBD0313A199 5.2500 9M 1/7/2013 266 0.73 1.215378 2.2500 9:00:31 AM 2.2500 2.7537 2.5964 2.5198

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 321 0.88    2.8465 2.6946 2.6002

FXTN 05-66 PIBD0513C664 6.6250 11M 3/13/2013 331 0.91    2.8634 2.7125 2.6148

FXTN 10-31 PIBD1013C316 12.7500 1Y 3/27/2013 345 0.95    2.8860 2.7302 2.6288

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 394 1.08    2.9619 2.7666 2.6553

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 439 1.20    3.0316 2.8001 2.6796

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 471 1.29    3.0811 2.8239 2.6969

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 541 1.48    3.1895 2.8759 2.7347

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 565 1.55    3.2267 2.8937 2.7477

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 651 1.78    3.3598 2.9576 2.7942

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 708 1.94    3.4481 3.0000 2.8250

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 820 2.25    3.5718 3.2083 3.0917

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 891 2.44 1.000000 3.5510 2:22:03 PM 3.5510 3.6502 3.3404 3.2607

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 901 2.47    3.6613 3.3590 3.2845

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 911 2.50    3.6723 3.3776 3.3083

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1044 2.86 50.000000 3.6250 3:51:25 PM 3.6250 3.8192 3.6250 3.6250

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1122 3.07    3.9891 3.7469 3.7440

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1131 3.10    4.0087 3.7609 3.7577

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1191 3.26    4.1394 3.8547 3.8492

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1220 3.34 64.353000 4.1250 2:38:16 PM 4.2984 4.2025 3.9000 3.8934

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1226 3.36    4.2156 3.9094 3.9026

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1318 3.61    4.4160 4.0531 4.0429

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1338 3.67    4.4595 4.0844 4.0734

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1366 3.74    4.5205 4.1281 4.1161

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1381 3.78    4.5532 4.1516 4.1389

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1417 3.88 1.000000 4.5000 11:27:24 AM 4.5000 4.6316 4.2078 4.1938

FXTN 10-40    * PIBD1016C407 7.5000 4Y 3/30/2016 1444 3.96    4.6904 4.2500 4.2350

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1472 4.03    4.7085 4.2902 4.2740

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1602 4.39    4.7925 4.4766 4.4552

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1622 4.44 1.800000 4.0750 3:57:17 PM 4.0750 4.8054 4.5053 4.4830

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1675 4.59    4.8397 4.5814 4.5569

FXTN 07-49    * PIBD0717C493 7.0000 5Y 3/31/2017 1810 4.96    4.9269 4.7750 4.7450

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1834 5.02    4.9316 4.7776 4.7474

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1951 5.35 11.000000 4.2750 3:58:22 PM 4.2750 4.9544 4.7903 4.7593

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1955 5.36    4.9552 4.7908 4.7597

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2021 5.54 17.479000 4.7500 11:06:40 AM 4.7414 4.9681 4.7979 4.7664
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2116 5.80 3.490000 4.8500 8:57:25 AM 4.8500 4.9866 4.8083 4.7760

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2315 6.34    5.0254 4.8299 4.7962

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2409 6.60    5.0438 4.8401 4.8058

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2500 6.85    5.0615 4.8500 4.8150

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2864 7.85    5.2999 4.9892 4.9656

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3047 8.35 100.000000 5.0900 2:05:50 PM 5.0950 5.4197 5.0592 5.0414

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3075 8.42 400.000000 5.1250 10:07:17 AM 5.1250 5.4380 5.0700 5.0529

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3166 8.67    5.4976 5.1048 5.0906

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3243 8.88    5.5480 5.1342 5.1225

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3299 9.04 150.000000 5.1050 11:40:02 AM 5.1333 5.5847 5.1556 5.1456

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3474 9.52 400.000000 5.2750 10:07:07 AM 5.2750 5.6993 5.2226 5.2180

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3509 9.61    5.7222 5.2360 5.2325

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3565 9.77 10.000000 5.4000 8:59:20 AM 5.4000 5.7589 5.2574 5.2557

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3619 9.92    5.7942 5.2780 5.2780

FXTN 20-03 PIBD2022J033 12.7500 11Y 10/17/2022 3836 10.51    5.8178 5.3158 5.3196

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3962 10.85    5.8315 5.3378 5.3438

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4060 11.12    5.8421 5.3548 5.3625

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4207 11.53    5.8580 5.3804 5.3907

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4431 12.14    5.8823 5.4194 5.4336

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4494 12.31    5.8892 5.4304 5.4457

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4592 12.58    5.8998 5.4475 5.4644

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4746 13.00    5.9165 5.4743 5.4939

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4935 13.52    5.9370 5.5072 5.5301

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4975 13.63    5.9414 5.5142 5.5378

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5026 13.77    5.9469 5.5230 5.5476

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5300 14.52 0.500000 5.8500 9:01:45 AM 5.8500 5.9766 5.5707 5.6001

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5348 14.65    5.9819 5.5791 5.6093

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5432 14.88 7.370000 5.3700 3:59:58 PM 5.3734 5.9910 5.5937 5.6253

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5621 15.40    6.0115 5.6266 5.6615

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6076 16.65    6.0609 5.7059 5.7487

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6615 18.12    6.1193 5.7997 5.8520

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6677 18.29    6.1261 5.8105 5.8638

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6859 18.79    6.1458 5.8422 5.8987

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7033 19.27 544.105248 6.0800 3:58:41 PM 6.0723 6.1647 5.8725 5.9320

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7111 19.48    6.1732 5.8861 5.9470

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7231 19.81 1.200000 5.9000 3:51:51 PM 5.9000 6.1862 5.9070 5.9700

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7259 19.89 2,091.489000 6.0500 3:57:57 PM 5.9501 6.1892 5.9118 5.9753

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7532 20.64    6.2591 5.9686 6.0218

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8238 22.57    6.4397 6.1155 6.1418

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8567 23.47    6.5239 6.1839 6.1978

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8644 23.68 430.400000 6.2950 4:10:45 PM 6.2834 6.5436 6.2000 6.2109

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8932 24.47 332.500000 6.2000 11:09:08 AM 6.2599 6.6173 6.2599 6.2599


