
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 7 0.02    3.7441 3.7088 3.7088

FXTN 07-39 PIBD0712D395 11.5000 <1M 4/28/2012 10 0.03    3.6162 3.5632 3.5632

RTB 05-06 PIID0512H067 7.1250 4M 8/1/2012 105 0.29 0.984000 3.0000 3:25:50 PM 3.0000 2.5796 2.3354 2.0277

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 122 0.33 105.000000 2.3700 11:09:03 AM 2.3650 2.5907 2.2393 1.9995

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 159 0.44    2.6149 2.0301 1.9381

FXTN 10-30 PIBD1012J302 12.1250 6M 10/17/2012 182 0.50    2.6300 1.9000 1.9000

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 213 0.58    2.6616 2.0277 2.0014

FXTN 07-42 PIBD0713A421 9.0000 9M 1/5/2013 262 0.72    2.7117 2.2297 2.1617

FXTN 03-19 PIBD0313A199 5.2500 9M 1/7/2013 264 0.72    2.7137 2.2379 2.1682

FXTN 07-43 PIBD0713C438 8.7500 11M 3/3/2013 319 0.87 100.000000 2.3000 2:42:08 PM 2.3000 2.7698 2.4646 2.3481

FXTN 05-66 PIBD0513C664 6.6250 11M 3/13/2013 329 0.90    2.7800 2.5058 2.3809

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 343 0.94    2.7943 2.5635 2.4267

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 392 1.07    2.8601 2.6705 2.5285

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 437 1.20    2.9314 2.7034 2.5817

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 469 1.28    2.9821 2.7268 2.6196

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 539 1.48    3.0931 2.7779 2.7024

FXTN 07-45 PIBD0713K457 7.1250 2Y 11/2/2013 563 1.54    3.1311 2.7955 2.7308

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 649 1.78    3.2674 2.8583 2.8326

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 706 1.93    3.3577 2.9000 2.9000

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 818 2.24    3.5365 3.1583 3.1250

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 889 2.44    3.6499 3.3221 3.2676

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 899 2.46    3.6659 3.3452 3.2877

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 909 2.49    3.6819 3.3682 3.3078

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1042 2.85 51.300000 3.5750 3:56:46 PM 3.5750 3.8942 3.6750 3.5750

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1120 3.07 61.555000 3.6250 4:14:15 PM 3.6250 4.0769 3.7871 3.7066

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1129 3.09    4.0979 3.8001 3.7218

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1189 3.26    4.2384 3.8863 3.8231

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1218 3.34 1.000000 4.7000 12:15:32 PM 4.7000 4.3063 3.9280 3.8720

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1224 3.35    4.3204 3.9366 3.8821

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1316 3.61    4.5358 4.0689 4.0374

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1336 3.66    4.5826 4.0976 4.0711

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1364 3.74    4.6481 4.1379 4.1184

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1379 3.78    4.6833 4.1594 4.1437

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1415 3.88 1.000000 4.7000 10:46:22 AM 4.7000 4.7676 4.2112 4.2044

FXTN 10-40    * PIBD1016C407 7.5000 4Y 3/30/2016 1442 3.95    4.8308 4.2500 4.2500

FXTN 10-41 PIBD1016D416 7.0000 4.5Y 4/27/2016 1470 4.03    4.8445 4.2921 4.2921

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1600 4.38    4.9080 4.4874 4.4874

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1620 4.44 5.920000 4.7750 10:53:20 AM 4.7750 4.9177 4.5175 4.5175

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1673 4.58    4.9436 4.5971 4.5971

FXTN 07-49    * PIBD0717C493 7.0000 5Y 3/31/2017 1808 4.95    5.0096 4.8000 4.8000

FXTN 20-01 PIBD2017D011 14.3750 5.5Y 4/24/2017 1832 5.02    5.0151 4.8052 4.8017

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1949 5.34    5.0418 4.8307 4.8102

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1953 5.35    5.0428 4.8315 4.8105

FXTN 07-50 PIBD0717J502 5.3750 6Y 10/28/2017 2019 5.53 50.000000 4.7700 2:50:34 PM 4.7700 5.0578 4.8459 4.8153
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FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2114 5.79    5.0795 4.8665 4.8222

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2313 6.34    5.1250 4.9098 4.8366

FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2407 6.59    5.1465 4.9302 4.8434

FXTN 10-48    * PIBD1019B485 7.8750 7Y 2/19/2019 2498 6.84 50.000000 4.8500 3:09:47 PM 4.8500 5.1673 4.9500 4.8500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2862 7.84    5.3787 5.0964 4.9628

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3045 8.34    5.4850 5.1700 5.0196

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3073 8.42    5.5013 5.1812 5.0283

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3164 8.67    5.5542 5.2178 5.0565

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3241 8.88 26.305000 5.3500 3:50:02 PM 5.3547 5.5989 5.2488 5.0803

FXTN 10-53 PIBD1021D531 6.5000 9.5Y 4/28/2021 3297 9.03    5.6314 5.2713 5.0977

RTB 10-03 PIID1021J039 5.7500 10Y 10/20/2021 3472 9.51    5.7331 5.3417 5.1520

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3507 9.61    5.7534 5.3558 5.1628

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3563 9.76 52.700000 5.2000 3:10:57 PM 5.1969 5.7859 5.3783 5.1802

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3617 9.91    5.8173 5.4000 5.1969

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3834 10.50    5.8415 5.4413 5.2483

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3960 10.85    5.8555 5.4653 5.2781

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4058 11.12    5.8664 5.4839 5.3013

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4205 11.52    5.8827 5.5119 5.3361

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4429 12.13    5.9077 5.5545 5.3891

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4492 12.31    5.9147 5.5665 5.4040

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4590 12.58    5.9256 5.5851 5.4272

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4744 13.00    5.9427 5.6144 5.4637

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4933 13.52    5.9637 5.6504 5.5084

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4973 13.62    5.9682 5.6580 5.5179

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5024 13.76    5.9739 5.6677 5.5299

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5298 14.52 6.328000 5.5600 2:36:19 PM 5.7665 6.0043 5.7198 5.5948

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5346 14.65    6.0097 5.7290 5.6061

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5430 14.88    6.0190 5.7450 5.6260

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5619 15.39    6.0401 5.7809 5.6708

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6074 16.64    6.0907 5.8675 5.7784

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6613 18.12    6.1507 5.9701 5.9060

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6675 18.29    6.1576 5.9818 5.9207

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6857 18.79    6.1778 6.0165 5.9638

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7031 19.26 3,059.696000 6.1075 3:51:31 PM 6.0986 6.1972 6.0496 6.0049

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7109 19.48    6.2058 6.0644 6.0234

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7229 19.81    6.2192 6.0873 6.0518

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7257 19.88 934.643870 5.9000 3:56:52 PM 5.9269 6.2223 6.0926 6.0584

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7530 20.63    6.2908 6.1550 6.1223

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8236 22.56    6.4681 6.3164 6.2876

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8565 23.47    6.5507 6.3916 6.3646

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8642 23.68 8.590000 6.4000 2:56:05 PM 6.4035 6.5700 6.4092 6.3826

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8930 24.47 0.500000 6.2000 2:20:30 PM 6.2000 6.6423 6.4750 6.4500


