
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 2M 8/1/2012 58 0.16    2.4041 2.2469 2.2469

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 75 0.21    2.3825 2.2241 2.2241

RTB 03-07 PIID0312I070 5.2500 4M 9/24/2012 112 0.31    2.3841 2.2238 2.2238

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 135 0.37    2.4138 2.2525 2.2525

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 166 0.45    2.4539 2.2913 2.2913

FXTN 07-42 PIBD0713A421 9.0000 7M 1/5/2013 215 0.59    2.5353 2.3718 2.3551

FXTN 03-19 PIBD0313A199 5.2500 7M 1/7/2013 217 0.59    2.5388 2.3753 2.3577

FXTN 07-43 PIBD0713C438 8.7500 9M 3/3/2013 272 0.75    2.6361 2.4720 2.4303

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 282 0.77    2.6538 2.4896 2.4435

FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 296 0.81    2.6786 2.5142 2.4619

FXTN 10-32 PIBD1013E320 11.7500 1Y 5/15/2013 345 0.95    2.7652 2.6004 2.5265

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 390 1.07    2.8437 2.6560 2.5817

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 422 1.16    2.8991 2.6880 2.6196

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 492 1.35    3.0204 2.7580 2.7024

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 516 1.41    3.0619 2.7820 2.7308

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 602 1.65 75.000000 2.9000 12:18:13 PM 2.9000 3.2109 2.8680 2.8326

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 659 1.81    3.3096 2.9250 2.9000

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 771 2.11    3.5011 3.0971 3.0655

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 842 2.31 10.000000 3.2500 11:36:03 AM 3.2500 3.6224 3.2062 3.1704

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 852 2.33    3.6395 3.2216 3.1852

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 862 2.36    3.6566 3.2369 3.1999

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 995 2.73    3.8840 3.4413 3.3965

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1073 2.94    4.0173 3.5612 3.5117

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1082 2.96    4.0327 3.5750 3.5250

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1142 3.13    4.1704 3.7202 3.6728

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1171 3.21 53.500000 4.1252 2:28:47 PM 4.1305 4.2370 3.7903 3.7442

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1177 3.22    4.2507 3.8048 3.7590

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1269 3.48    4.4619 4.0274 3.9856

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1289 3.53    4.5078 4.0758 4.0349

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1317 3.61    4.5721 4.1435 4.1039

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1332 3.65    4.6065 4.1798 4.1408

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1368 3.75    4.6891 4.2669 4.2295

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1395 3.82    4.7511 4.3323 4.2960

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1423 3.90    4.8154 4.4000 4.3650

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1553 4.25    4.9147 4.5490 4.5176

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1573 4.31    4.9300 4.5720 4.5411

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1626 4.45    4.9705 4.6327 4.6033

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1761 4.82    5.0736 4.7875 4.7618

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1785 4.89    5.0919 4.8150 4.7900

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1902 5.21    5.1244 4.8606 4.8395

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1906 5.22    5.1255 4.8621 4.8412

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1972 5.40    5.1438 4.8878 4.8692

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2067 5.66    5.1702 4.9248 4.9094

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2266 6.21    5.2254 5.0023 4.9937
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2360 6.47    5.2514 5.0389 5.0335

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2451 6.72 100.000000 5.1000 9:37:52 AM 5.1000 5.2767 5.0743 5.0720

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2517 6.90    5.2950 5.1000 5.1000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2815 7.71    5.4967 5.2344 5.2212

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2998 8.21    5.6206 5.3170 5.2957

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3026 8.29    5.6395 5.3296 5.3070

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3117 8.54 70.000000 5.5000 11:54:56 AM 5.5000 5.7011 5.3707 5.3441

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3194 8.75 3.400000 5.6000 11:50:15 AM 5.6000 5.7532 5.4054 5.3754

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3250 8.90    5.7911 5.4307 5.3982

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3425 9.38 0.050000 5.7500 2:55:42 PM 5.7500 5.9096 5.5096 5.4694

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3460 9.48 470.000000 5.5250 12:18:16 PM 5.5239 5.9332 5.5254 5.4836

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3516 9.63 105.000000 5.5290 3:38:37 PM 5.5283 5.9711 5.5506 5.5064

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3570 9.78    6.0077 5.5750 5.5283

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3787 10.38    6.0210 5.6034 5.5590

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3913 10.72    6.0287 5.6199 5.5768

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 4011 10.99    6.0348 5.6327 5.5907

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4158 11.39    6.0438 5.6519 5.6115

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4382 12.01    6.0575 5.6812 5.6431

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4445 12.18    6.0614 5.6895 5.6520

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4543 12.45    6.0674 5.7023 5.6659

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4697 12.87    6.0769 5.7224 5.6877

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4886 13.39    6.0885 5.7472 5.7144

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4926 13.50    6.0909 5.7524 5.7201

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4977 13.64 160.000000 5.7250 3:45:26 PM 5.7275 6.0941 5.7591 5.7273

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5251 14.39 5.400000 5.8500 3:20:10 PM 5.9677 6.1109 5.7949 5.7660

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5299 14.52    6.1138 5.8012 5.7728

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5383 14.75 14.600000 5.4000 3:20:59 PM 5.4123 6.1190 5.8122 5.7847

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5572 15.27 50.000000 5.8050 3:51:23 PM 5.8075 6.1306 5.8369 5.8114

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6027 16.51    6.1585 5.8965 5.8757

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6566 17.99 300.000000 5.9450 3:59:06 PM 5.9475 6.1916 5.9670 5.9519

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6628 18.16    6.1954 5.9751 5.9607

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6810 18.66 200.000000 5.9750 4:03:42 PM 5.9775 6.2066 5.9989 5.9864

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6984 19.13 3,173.999000 6.0600 4:08:45 PM 6.0495 6.2172 6.0217 6.0110

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7062 19.35 40.000000 6.0150 4:01:04 PM 6.0175 6.2220 6.0319 6.0221

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7182 19.68 40.100000 6.0350 4:07:46 PM 6.0378 6.2294 6.0476 6.0390

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7210 19.75 1,018.814000 6.0000 4:13:24 PM 6.0239 6.2311 6.0512 6.0430

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7483 20.50 20.000000 6.0750 4:08:58 PM 6.0775 6.2891 6.1122 6.0764

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8189 22.44 100.000000 6.1950 4:11:05 PM 6.1975 6.4391 6.2699 6.1627

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8518 23.34 301.000000 6.2350 4:13:14 PM 6.2375 6.5090 6.3435 6.2029

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8595 23.55 550.005363 6.2000 4:07:50 PM 6.2059 6.5254 6.3607 6.2123

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8883 24.34 160.000000 6.2450 4:14:24 PM 6.2475 6.5865 6.4250 6.2475


