
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 29 0.08    2.8308 2.7000 2.7000

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 46 0.13    2.5136 2.3500 2.3493

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 83 0.23 240.000000 2.2000 4:08:21 PM 2.2000 2.4215 2.2575 2.2541

FXTN 10-30 PIBD1012J302 12.1250 4M 10/17/2012 106 0.29    2.3642 2.2000 2.1950

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 137 0.38    2.4051 2.2369 2.2337

FXTN 07-42 PIBD0713A421 9.0000 6M 1/5/2013 186 0.51    2.4697 2.2952 2.2950

FXTN 03-19 PIBD0313A199 5.2500 6M 1/7/2013 188 0.52    2.4724 2.2976 2.2975

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 243 0.67    2.5258 2.3552 2.3473

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 253 0.69    2.5354 2.3656 2.3562

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 267 0.73    2.5489 2.3802 2.3687

FXTN 10-32 PIBD1013E320 11.7500 11M 5/15/2013 316 0.87 10.191000 2.4750 8:50:47 AM 2.4750 2.5959 2.4312 2.4125

FXTN 07-44 PIBD0713F446 9.6250 1Y 6/29/2013 361 0.99    2.6414 2.4797 2.4547

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 393 1.08 70.175135 4.2500 3:41:58 PM 2.7693 2.6971 2.5297 2.5047

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 463 1.27    2.8189 2.6391 2.6141

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 487 1.33    2.8607 2.6766 2.6516

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 573 1.57 0.935000 3.7500 2:46:40 PM 3.7500 3.0104 2.8109 2.7859

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 630 1.73    3.1096 2.9000 2.8750

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 742 2.03    3.3301 3.0635 3.0406

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 813 2.23    3.4699 3.1671 3.1456

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 823 2.25    3.4895 3.1817 3.1604

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 833 2.28    3.5092 3.1963 3.1752

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 966 2.65    3.7710 3.3905 3.3719

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1044 2.86 4.600000 3.4750 2:19:35 PM 3.4750 3.9246 3.5044 3.4872

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1053 2.88    3.9423 3.5175 3.5005

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1113 3.05    4.0668 3.6543 3.6377

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1142 3.13    4.1270 3.7204 3.7039

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1148 3.15    4.1395 3.7341 3.7177

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1240 3.40    4.3304 3.9439 3.9280

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1260 3.45    4.3719 3.9895 3.9737

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1288 3.53    4.4300 4.0533 4.0377

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1303 3.57 0.350000 4.5000 8:48:39 AM 4.5000 4.4611 4.0875 4.0720

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1339 3.67    4.5359 4.1696 4.1543

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1366 3.74    4.5919 4.2312 4.2160

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1394 3.82    4.6500 4.2950 4.2800

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1524 4.18    4.8213 4.4333 4.4236

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1544 4.23    4.8476 4.4545 4.4457

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1597 4.38    4.9174 4.5109 4.5043

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1732 4.75 50.000000 4.6800 10:18:01 AM 4.6800 5.0953 4.6545 4.6535

FXTN 20-01    * PIBD2017D011 14.3750 5Y 4/24/2017 1756 4.81    5.1269 4.6800 4.6800

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1873 5.13    5.1346 4.7232 4.7212

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1877 5.14    5.1349 4.7246 4.7226

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1943 5.32    5.1392 4.7490 4.7458

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2038 5.58    5.1454 4.7840 4.7792

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2237 6.13 45.000000 4.9100 3:27:31 PM 4.9100 5.1585 4.8574 4.8492
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2331 6.39    5.1647 4.8921 4.8823

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2422 6.64    5.1707 4.9257 4.9143

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2488 6.82    5.1750 4.9500 4.9375

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2786 7.63    5.3894 5.0674 5.0255

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2969 8.13    5.5211 5.1396 5.0796

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2997 8.21    5.5413 5.1506 5.0879

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3088 8.46    5.6067 5.1865 5.1147

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3165 8.67 102.000000 5.2000 12:01:14 PM 5.1990 5.6621 5.2168 5.1375

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3221 8.82 1,266.009000 5.2675 3:25:01 PM 5.2632 5.7024 5.2389 5.1540

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3396 9.30 5.000000 5.4000 2:52:15 PM 5.4000 5.8284 5.3079 5.2057

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3431 9.40 3.900000 5.2900 10:39:53 AM 5.2900 5.8535 5.3216 5.2161

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3487 9.55 70.000000 5.2400 11:32:06 AM 5.2486 5.8938 5.3437 5.2326

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3541 9.70    5.9327 5.3650 5.2486

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3758 10.30    5.9364 5.3960 5.2867

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3884 10.64    5.9385 5.4140 5.3089

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3982 10.91 3.000000 5.6000 3:27:07 PM 5.6000 5.9401 5.4280 5.3261

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4129 11.31    5.9426 5.4490 5.3520

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4353 11.93    5.9464 5.4809 5.3914

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4416 12.10    5.9475 5.4899 5.4024

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4514 12.37    5.9491 5.5039 5.4197

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4668 12.79    5.9517 5.5259 5.4467

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4857 13.31    5.9549 5.5529 5.4800

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4897 13.42    5.9556 5.5586 5.4870

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4948 13.56    5.9564 5.5659 5.4960

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5222 14.31 30.040000 5.8000 11:41:53 AM 5.5983 5.9611 5.6050 5.5442

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5270 14.44    5.9619 5.6119 5.5526

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5354 14.67 2.000000 5.2250 8:50:55 AM 5.2250 5.9633 5.6239 5.5674

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5543 15.19    5.9665 5.6509 5.6006

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5998 16.43    5.9742 5.7158 5.6806

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6537 17.91    5.9832 5.7928 5.7754

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6599 18.08    5.9843 5.8017 5.7863

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6781 18.58    5.9874 5.8277 5.8183

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6955 19.05 26,370.500000 5.8600 4:14:49 PM 5.8623 5.9903 5.8525 5.8489

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7033 19.27    5.9916 5.8636 5.8626

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7153 19.60 810.300000 5.9000 3:25:50 PM 5.8941 5.9936 5.8808 5.8837

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7181 19.67 874.510000 5.8800 3:14:36 PM 5.8835 5.9941 5.8848 5.8886

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7454 20.42    6.0501 5.9142 5.9179

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8160 22.36    6.1947 5.9901 5.9935

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8489 23.26 3.000000 6.2000 10:47:49 AM 6.2124 6.2621 6.0255 6.0287

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8566 23.47 361.100000 6.0700 3:25:33 PM 6.0662 6.2779 6.0338 6.0369

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8854 24.26 1.000000 6.2000 11:34:28 AM 6.2000 6.3369 6.0648 6.0678


