
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 56 0.15    2.4106 2.2469 2.2469

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 73 0.20    2.3961 2.2241 2.2241

RTB 03-07 PIID0312I070 5.2500 4M 9/24/2012 110 0.30    2.4011 2.2238 2.2238

FXTN 10-30 PIBD1012J302 12.1250 5M 10/17/2012 133 0.36    2.4258 2.2525 2.2525

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 164 0.45    2.4590 2.2913 2.2913

FXTN 07-42 PIBD0713A421 9.0000 7M 1/5/2013 213 0.58    2.5218 2.3562 2.3520

FXTN 03-19 PIBD0313A199 5.2500 7M 1/7/2013 215 0.59    2.5245 2.3588 2.3545

FXTN 07-43 PIBD0713C438 8.7500 9M 3/3/2013 270 0.74 21.000000 3.2500 2:06:28 PM 2.8571 2.5985 2.4329 2.4224

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 280 0.77    2.6119 2.4463 2.4348

FXTN 10-31 PIBD1013C316 12.7500 10M 3/27/2013 294 0.81    2.6307 2.4652 2.4521

FXTN 10-32 PIBD1013E320 11.7500 11M 5/15/2013 343 0.94    2.6966 2.5312 2.5127

FXTN 07-44 PIBD0713F446 9.6250 1.5Y 6/29/2013 388 1.06    2.7741 2.5898 2.5698

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 420 1.15    2.8347 2.6308 2.6108

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 490 1.34    2.9672 2.7207 2.7007

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 514 1.41    3.0127 2.7515 2.7315

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 600 1.64    3.1755 2.8618 2.8418

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 657 1.80    3.2835 2.9350 2.9150

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 769 2.11    3.4910 3.0978 3.0765

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 840 2.30 1.251000 3.5000 10:21:07 AM 3.5000 3.6226 3.2011 3.1789

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 850 2.33    3.6411 3.2156 3.1933

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 860 2.36    3.6596 3.2301 3.2077

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 993 2.72    3.9061 3.4235 3.3995

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1071 2.93    4.0506 3.5369 3.5120

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1080 2.96    4.0673 3.5500 3.5250

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1140 3.12    4.2003 3.6952 3.6710

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1169 3.20 34.106000 4.3750 2:30:06 PM 4.3999 4.2646 3.7653 3.7416

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1175 3.22    4.2779 3.7798 3.7562

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1267 3.47    4.4818 4.0024 3.9802

FXTN 10-38 PIBD1015L384 10.1250 4Y 12/15/2015 1287 3.53    4.5261 4.0508 4.0288

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1315 3.60    4.5881 4.1185 4.0970

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1330 3.64 28.000000 4.2500 2:30:44 PM 4.2500 4.6214 4.1548 4.1335

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1366 3.74 6.865100 4.8750 3:11:44 PM 4.8262 4.7012 4.2419 4.2211

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1393 3.82    4.7610 4.3073 4.2868

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1421 3.89    4.8231 4.3750 4.3550

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1551 4.25    4.9274 4.5456 4.5238

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1571 4.30    4.9434 4.5718 4.5498

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1624 4.45    4.9859 4.6414 4.6186

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1759 4.82    5.0942 4.8185 4.7938

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1783 4.88    5.1135 4.8500 4.8250

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1900 5.21    5.1464 4.8980 4.8674

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1904 5.22    5.1475 4.8996 4.8688

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1970 5.40    5.1660 4.9266 4.8927

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2065 5.66 200.000000 4.9600 9:50:40 AM 4.9600 5.1927 4.9656 4.9271

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2264 6.20    5.2487 5.0471 4.9991
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2358 6.46    5.2751 5.0857 5.0332

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2449 6.71    5.3007 5.1230 5.0661

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2515 6.89 4.000000 4.9000 2:53:00 PM 4.9125 5.3192 5.1500 5.0900

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2813 7.71    5.5168 5.2589 5.2139

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2996 8.21 10.000000 5.2450 3:15:44 PM 5.2450 5.6381 5.3258 5.2900

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 3024 8.28    5.6567 5.3360 5.3016

FXTN 10-52 PIBD1020L525 5.8750 9Y 12/16/2020 3115 8.53    5.7170 5.3693 5.3395

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3192 8.75    5.7680 5.3974 5.3715

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3248 8.90 9.229000 5.4550 3:25:19 PM 5.4486 5.8052 5.4179 5.3947

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3423 9.38 19.480000 5.4500 2:24:50 PM 5.5136 5.9212 5.4819 5.4675

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3458 9.47 31.000000 5.4700 8:47:03 AM 5.5232 5.9444 5.4947 5.4821

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3514 9.63 541.100000 5.5150 3:42:55 PM 5.5278 5.9815 5.5151 5.5053

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3568 9.78    6.0173 5.5349 5.5278

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3785 10.37    6.0311 5.5670 5.5560

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3911 10.72    6.0392 5.5856 5.5723

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 4009 10.98    6.0454 5.6001 5.5851

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4156 11.39    6.0548 5.6219 5.6042

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4380 12.00    6.0690 5.6550 5.6333

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4443 12.17    6.0730 5.6643 5.6415

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4541 12.44    6.0793 5.6788 5.6542

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4695 12.86    6.0891 5.7016 5.6742

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4884 13.38    6.1011 5.7296 5.6988

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4924 13.49    6.1037 5.7355 5.7040

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4975 13.63    6.1069 5.7430 5.7106

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5249 14.38 0.500000 6.0000 2:38:10 PM 6.0000 6.1244 5.7836 5.7462

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5297 14.51    6.1275 5.7907 5.7524

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5381 14.74 10.500000 5.3760 11:35:10 AM 5.3760 6.1328 5.8031 5.7633

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5570 15.26    6.1448 5.8310 5.7879

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 6025 16.51    6.1738 5.8984 5.8470

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6564 17.98    6.2082 5.9781 5.9170

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6626 18.15    6.2121 5.9873 5.9251

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6808 18.65    6.2237 6.0142 5.9487

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 6982 19.13 7,559.928588 6.0725 4:13:35 PM 6.0739 6.2348 6.0399 5.9713

FXTN 25-04 PIBD2531J042 9.3750 20Y 10/5/2031 7060 19.34    6.2398 6.0515 5.9815

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7180 19.67 2.450400 6.1000 3:02:49 PM 6.1193 6.2474 6.0692 5.9971

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7208 19.75 304.233239 6.0300 4:02:04 PM 5.9997 6.2492 6.0734 6.0007

FXTN 25-05 PIBD2532K057 8.5000 21Y 11/29/2032 7481 20.50    6.3055 6.1267 6.0577

FXTN 25-06 PIBD2534K062 9.2500 23Y 11/5/2034 8187 22.43    6.4511 6.2645 6.2051

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8516 23.33    6.5190 6.3287 6.2738

FXTN 25-08 PIBD2535L086 8.1250 24Y 12/16/2035 8593 23.54 233.970800 6.2000 11:39:11 AM 6.2164 6.5348 6.3438 6.2899

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8881 24.33    6.5942 6.4000 6.3500


