
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 <1M 8/1/2012 16 0.04    3.3550 3.2813 3.2813

FXTN 07-40 PIBD0712H408 11.3750 1M 8/18/2012 33 0.09    2.6239 2.4667 2.4667

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 70 0.19 1.000000 3.0000 9:00:15 AM 3.0000 2.3851 2.2161 2.2161

FXTN 10-30 PIBD1012J302 12.1250 3M 10/17/2012 93 0.25    2.3385 2.1750 2.1750

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 124 0.34    2.3640 2.1935 2.1842

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 173 0.47    2.4044 2.2226 2.1988

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 175 0.48    2.4060 2.2238 2.1994

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 230 0.63 4.121000 2.9500 3:25:22 PM 2.7765 2.5124 2.3342 2.2801

FXTN 05-66 PIBD0513C664 6.6250 8M 3/13/2013 240 0.66 400.000000 2.3000 2:20:26 PM 2.3000 2.5322 2.3548 2.2952

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 254 0.70    2.5598 2.3837 2.3163

FXTN 10-32 PIBD1013E320 11.7500 10M 5/15/2013 303 0.83    2.6567 2.4846 2.3904

FXTN 07-44 PIBD0713F446 9.6250 1Y 6/29/2013 348 0.95    2.7456 2.5773 2.4584

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 380 1.04    2.7800 2.6099 2.4906

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 450 1.23    2.8222 2.6430 2.5426

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 474 1.30    2.8366 2.6544 2.5605

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 560 1.53    2.8885 2.6951 2.6244

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 617 1.69    2.9229 2.7220 2.6668

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 729 2.00    2.9904 2.7750 2.7500

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 800 2.19 6.000000 3.4500 11:46:01 AM 3.2833 3.2152 2.9633 2.9383

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 810 2.22    3.2468 2.9899 2.9649

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 820 2.25    3.2785 3.0164 2.9914

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 953 2.61    3.6996 3.3692 3.3442

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1031 2.82    3.9465 3.5761 3.5511

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1040 2.85    3.9750 3.6000 3.5750

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1100 3.01    4.0806 3.7320 3.7070

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1129 3.09    4.1316 3.7957 3.7707

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1135 3.11    4.1422 3.8089 3.7839

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1227 3.36    4.3040 4.0113 3.9863

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1247 3.42    4.3392 4.0553 4.0303

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1275 3.49    4.3885 4.1169 4.0919

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1290 3.53 0.600000 4.5000 3:07:41 PM 4.5000 4.4149 4.1499 4.1249

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1326 3.63    4.4782 4.2290 4.2040

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1353 3.71    4.5257 4.2884 4.2634

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1381 3.78    4.5750 4.3500 4.3250

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1511 4.14 100.000000 4.4650 3:21:31 PM 4.4825 4.6441 4.4324 4.3999

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1531 4.19    4.6548 4.4450 4.4114

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1584 4.34    4.6829 4.4786 4.4419

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1719 4.71    4.7547 4.5642 4.5197

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1743 4.78    4.7675 4.5794 4.5335

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1815 4.97 291.000000 4.5750 2:52:55 PM 4.5750 4.8058 4.6250 4.5750

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1860 5.10    4.8267 4.6455 4.5972

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1864 5.11    4.8286 4.6473 4.5991

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1930 5.29    4.8594 4.6773 4.6316

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2025 5.55    4.9037 4.7205 4.6784
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2224 6.09    4.9964 4.8109 4.7764

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2318 6.35    5.0403 4.8536 4.8227

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2409 6.60    5.0827 4.8950 4.8675

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2475 6.78    5.1135 4.9250 4.9000

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2773 7.60    5.2963 4.9745 4.9387

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2956 8.10    5.4086 5.0049 4.9624

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2984 8.18 163.000000 5.0350 10:20:08 AM 5.0350 5.4258 5.0096 4.9660

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3075 8.42 166.000000 5.0500 11:57:48 AM 5.0370 5.4816 5.0247 4.9779

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3152 8.64 1,781.704000 5.0350 3:28:48 PM 5.0283 5.5289 5.0375 4.9878

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3208 8.79 1,200.000000 5.0250 10:08:25 AM 5.0254 5.5633 5.0468 4.9951

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3383 9.27 628.505000 5.0400 3:04:26 PM 5.0482 5.6706 5.0759 5.0178

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3418 9.36 1,070.500000 5.0500 2:51:06 PM 5.0509 5.6921 5.0817 5.0224

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3474 9.52 272.950000 5.0350 3:33:04 PM 5.0366 5.7265 5.0910 5.0296

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3528 9.67    5.7596 5.1000 5.0366

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3745 10.26    5.7698 5.1397 5.0796

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3871 10.61    5.7757 5.1628 5.1046

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3969 10.87    5.7804 5.1808 5.1240

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4116 11.28    5.7873 5.2077 5.1531

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4340 11.89    5.7978 5.2487 5.1975

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4403 12.06    5.8008 5.2603 5.2100

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4501 12.33    5.8054 5.2782 5.2294

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4655 12.75    5.8126 5.3064 5.2599

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4844 13.27    5.8215 5.3410 5.2974

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4884 13.38    5.8234 5.3484 5.3053

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4935 13.52    5.8258 5.3577 5.3154

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5209 14.27 182.164000 5.5500 3:57:38 PM 5.5110 5.8387 5.4079 5.3697

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5257 14.40    5.8409 5.4167 5.3792

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5341 14.63    5.8449 5.4321 5.3959

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5530 15.15    5.8537 5.4667 5.4333

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5985 16.40    5.8751 5.5500 5.5235

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6524 17.87    5.9005 5.6487 5.6303

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6586 18.04    5.9034 5.6601 5.6426

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6768 18.54    5.9120 5.6934 5.6786

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6942 19.02 30,314.775000 5.6675 4:14:03 PM 5.6924 5.9201 5.7253 5.7131

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7020 19.23    5.9238 5.7396 5.7286

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7140 19.56 203.000000 5.7250 4:10:58 PM 5.7263 5.9295 5.7615 5.7523

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7168 19.64 6,627.859293 5.7125 4:09:10 PM 5.7589 5.9308 5.7667 5.7579

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7441 20.39    5.9643 5.7958 5.7777

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8147 22.32    6.0512 5.8710 5.8288

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8476 23.22 210.000000 5.9500 4:01:14 PM 5.9500 6.0916 5.9061 5.8527

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8553 23.43 990.200000 5.8450 4:13:10 PM 5.8575 6.1011 5.9143 5.8582

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8841 24.22 140.980000 5.9350 3:06:17 PM 5.9254 6.1365 5.9450 5.8791


