
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

RTB 05-06 PIID0512H067 7.1250 3M 8/1/2012 86 0.24    2.3963 2.2406 2.2233

FXTN 07-40 PIBD0712H408 11.3750 4M 8/18/2012 103 0.28    2.4138 2.2560 2.2250

RTB 03-07 PIID0312I070 5.2500 5M 9/24/2012 140 0.38 171.462200 3.0000 12:08:24 PM 2.7472 2.4434 2.2780 2.2250

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 163 0.45    2.4619 2.2917 2.2250

FXTN 07-41 PIBD0712K413 10.5000 7M 11/17/2012 194 0.53    2.5028 2.3302 2.2529

FXTN 07-42 PIBD0713A421 9.0000 8M 1/5/2013 243 0.67    2.5885 2.4172 2.3332

FXTN 03-19 PIBD0313A199 5.2500 8M 1/7/2013 245 0.67 35.000000 2.6500 11:39:51 AM 2.6500 2.5920 2.4208 2.3365

FXTN 07-43 PIBD0713C438 8.7500 10M 3/3/2013 300 0.82 20.000000 2.7500 11:24:12 AM 2.7500 2.6882 2.5184 2.4266

FXTN 05-66 PIBD0513C664 6.6250 10M 3/13/2013 310 0.85    2.7057 2.5362 2.4430

FXTN 10-31 PIBD1013C316 12.7500 11M 3/27/2013 324 0.89    2.7302 2.5611 2.4660

FXTN 10-32 PIBD1013E320 11.7500 1.5Y 5/15/2013 373 1.02    2.8157 2.6328 2.5367

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 418 1.15    2.8937 2.6596 2.5773

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 450 1.23 16.600000 4.0000 11:42:54 AM 4.0000 2.9491 2.6787 2.6062

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 520 1.42    3.0703 2.7204 2.6693

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 544 1.49    3.1119 2.7347 2.6910

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 630 1.73 151.700000 2.8200 11:13:54 AM 2.8200 3.2609 2.7860 2.7686

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 687 1.88    3.3596 2.8200 2.8200

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 799 2.19    3.5037 3.0783 3.0750

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 870 2.38 0.600000 3.9000 11:24:52 AM 4.1914 3.5951 3.2421 3.2367

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 880 2.41    3.6079 3.2652 3.2594

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 890 2.44    3.6208 3.2882 3.2822

FXTN 10-36    * PIBD1015B367 12.3750 3Y 2/24/2015 1023 2.80    3.7919 3.5950 3.5850

FXTN 05-68 PIBD0515E685 6.3750 3.5Y 5/13/2015 1101 3.02    3.9694 3.7226 3.7126

FXTN 07-47 PIBD0715E477 8.3750 3.5Y 5/22/2015 1110 3.04    3.9899 3.7373 3.7273

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1170 3.21    4.1264 3.8354 3.8254

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1199 3.28    4.1924 3.8829 3.8729

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1205 3.30    4.2060 3.8927 3.8827

FXTN 05-69 PIBD0515K697 4.6250 4Y 11/25/2015 1297 3.55    4.4154 4.0431 4.0331

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1317 3.61    4.4609 4.0758 4.0658

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1345 3.68    4.5246 4.1216 4.1116

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1360 3.73    4.5587 4.1462 4.1362

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1396 3.82 1.590000 4.8000 3:06:46 PM 4.7896 4.6406 4.2050 4.1950

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1423 3.90    4.7021 4.2492 4.2392

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1451 3.98    4.7658 4.2950 4.2850

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1581 4.33    4.8713 4.4494 4.4430

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1601 4.39    4.8875 4.4732 4.4673

FXTN 10-43 PIBD1016K436 6.2500 5Y 11/16/2016 1654 4.53    4.9306 4.5361 4.5317

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1789 4.90    5.0401 4.6965 4.6958

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1813 4.97    5.0596 4.7250 4.7250

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1930 5.29    5.0857 4.7769 4.7769

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1934 5.30    5.0866 4.7787 4.7787

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 2000 5.48    5.1014 4.8080 4.8080

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2095 5.74 152.000000 4.7100 11:15:28 AM 4.7100 5.1226 4.8502 4.8502

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2294 6.28    5.1670 4.9386 4.9386
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FXTN 10-47 PIBD1018K478 8.8750 7Y 11/20/2018 2388 6.54    5.1880 4.9803 4.9803

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2479 6.79    5.2083 5.0207 5.0207

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2545 6.97    5.2231 5.0500 5.0500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2843 7.79    5.3984 5.1200 5.1200

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 3026 8.29 2.000000 5.3750 10:20:00 AM 5.3750 5.5061 5.1629 5.1629

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3054 8.37    5.5226 5.1695 5.1695

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3145 8.62 1,095.807000 5.2700 3:21:34 PM 5.2574 5.5761 5.1909 5.1909

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3222 8.83 1.000000 5.3500 3:08:48 PM 5.3500 5.6214 5.2089 5.2089

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3278 8.98    5.6544 5.2221 5.2221

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3453 9.46 12.613000 5.3750 2:56:04 PM 5.2110 5.7574 5.2632 5.2632

FXTN 10-55 PIBD1021K551 5.7500 10Y 11/24/2021 3488 9.56 16.100000 5.2750 11:13:15 AM 5.2595 5.7780 5.2714 5.2714

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3544 9.71 580.000000 5.2500 10:58:15 AM 5.2983 5.8109 5.2845 5.2845

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3598 9.86    5.8427 5.2972 5.2972

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3815 10.45    5.8566 5.3309 5.3311

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3941 10.80    5.8647 5.3505 5.3508

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4039 11.07    5.8710 5.3657 5.3661

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4186 11.47    5.8805 5.3885 5.3891

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4410 12.08    5.8949 5.4233 5.4241

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4473 12.25    5.8989 5.4331 5.4339

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4571 12.52    5.9052 5.4483 5.4492

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4725 12.95    5.9151 5.4722 5.4733

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4914 13.46    5.9272 5.5016 5.5028

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4954 13.57    5.9298 5.5078 5.5090

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 5005 13.71    5.9331 5.5157 5.5170

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5279 14.46 6.240000 5.6500 3:17:43 PM 5.6736 5.9507 5.5583 5.5598

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5327 14.59    5.9538 5.5657 5.5673

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5411 14.82    5.9592 5.5788 5.5804

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5600 15.34    5.9713 5.6081 5.6100

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6055 16.59    6.0005 5.6788 5.6810

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6594 18.07    6.0352 5.7625 5.7652

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6656 18.24    6.0391 5.7721 5.7749

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6838 18.73    6.0508 5.8004 5.8034

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7012 19.21 13,259.555626 5.9015 4:08:55 PM 5.8660 6.0620 5.8274 5.8305

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7090 19.42    6.0670 5.8395 5.8427

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7210 19.75    6.0747 5.8581 5.8615

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7238 19.83 532.884125 5.8700 3:51:57 PM 5.8619 6.0765 5.8625 5.8658

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7511 20.58    6.1488 5.9159 5.9191

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8217 22.51    6.3356 6.0542 6.0568

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8546 23.41 10.000000 6.2000 9:29:57 AM 6.2000 6.4226 6.1186 6.1210

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8623 23.62 984.150000 6.1825 4:01:05 PM 6.1337 6.4430 6.1337 6.1360

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8911 24.41 384.400000 6.3400 11:44:25 AM 6.1922 6.5192 6.1900 6.1922


