
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 9 0.02    3.6998 3.6698 3.6698

FXTN 07-40 PIBD0712H408 11.3750 <1M 8/18/2012 26 0.07    3.0619 2.9680 2.9680

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 63 0.17 47.660466 3.5000 10:44:21 AM 2.2762 2.3213 2.1537 2.1537

FXTN 10-30 PIBD1012J302 12.1250 3M 10/17/2012 86 0.24    2.2423 2.0675 2.0675

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 117 0.32    2.2309 2.0514 2.0514

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 166 0.45    2.3367 2.1564 2.1564

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 168 0.46    2.3410 2.1607 2.1607

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 223 0.61    2.4391 2.2615 2.2615

FXTN 05-66 PIBD0513C664 6.6250 8M 3/13/2013 233 0.64    2.4524 2.2761 2.2761

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 247 0.68    2.4711 2.2966 2.2966

FXTN 10-32 PIBD1013E320 11.7500 10M 5/15/2013 296 0.81    2.5365 2.3682 2.3682

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 341 0.93    2.5965 2.4339 2.4339

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 373 1.02    2.6340 2.4656 2.4656

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 443 1.21    2.7101 2.5176 2.5176

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 467 1.28    2.7363 2.5355 2.5355

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 553 1.52    2.8298 2.5994 2.5994

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 610 1.67    2.8918 2.6418 2.6418

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 722 1.98    3.0137 2.7250 2.7250

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 793 2.17 0.500000 3.7500 9:05:36 AM 3.7500 3.1999 2.8877 2.8877

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 803 2.20    3.2261 2.9106 2.9106

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 813 2.23    3.2523 2.9335 2.9335

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 946 2.59    3.6012 3.2382 3.2382

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1024 2.81    3.8058 3.4169 3.4169

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1033 2.83    3.8294 3.4375 3.4375

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1093 2.99    3.9867 3.5750 3.5750

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1122 3.07    4.0461 3.6524 3.6524

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1128 3.09    4.0583 3.6684 3.6684

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1220 3.34    4.2465 3.9140 3.9140

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1240 3.40    4.2874 3.9673 3.9673

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1268 3.47    4.3447 4.0421 4.0421

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1283 3.52    4.3754 4.0821 4.0821

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1319 3.61    4.4490 4.1782 4.1782

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1346 3.69    4.5043 4.2503 4.2503

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1374 3.76    4.5615 4.3250 4.3250

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1504 4.12    4.6370 4.4074 4.4074

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1524 4.18    4.6486 4.4200 4.4200

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1577 4.32    4.6794 4.4536 4.4536

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1712 4.69    4.7577 4.5392 4.5392

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1736 4.76    4.7717 4.5544 4.5544

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1808 4.95    4.8135 4.6000 4.6000

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1853 5.08    4.8183 4.6085 4.6085

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1857 5.09    4.8188 4.6092 4.6092

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1923 5.27    4.8259 4.6216 4.6216

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2018 5.53    4.8362 4.6395 4.6395
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2217 6.07 40.500000 4.6500 3:41:23 PM 4.7389 4.8577 4.6770 4.6770

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2311 6.33    4.8678 4.6947 4.6947

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2402 6.58    4.8776 4.7118 4.7118

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2468 6.76    4.8848 4.7242 4.7242

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2552 6.99    4.8938 4.7400 4.7400

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2766 7.58 50.000000 4.9000 11:43:58 AM 4.9000 4.9801 4.7974 4.7897

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2949 8.08    5.0539 4.8465 4.8322

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2977 8.16    5.0652 4.8540 4.8387

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3068 8.41 1.000000 5.0000 12:10:16 PM 5.0000 5.1019 4.8785 4.8598

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3145 8.62 1,050.000000 4.9425 11:33:43 AM 4.9439 5.1330 4.8991 4.8777

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3201 8.77 600.000000 4.9500 10:33:43 AM 4.9583 5.1556 4.9141 4.8907

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3376 9.25 155.460000 5.0500 2:39:49 PM 4.9534 5.2261 4.9611 4.9313

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3411 9.35 150.000000 4.9700 9:38:56 AM 4.9700 5.2403 4.9705 4.9395

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3467 9.50 1,072.897268 4.9350 3:08:37 PM 4.9285 5.2628 4.9855 4.9525

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3521 9.65    5.2846 5.0000 4.9650

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3738 10.24    5.3135 5.0379 5.0045

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3864 10.59    5.3303 5.0600 5.0274

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3962 10.85    5.3434 5.0771 5.0453

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4109 11.26    5.3630 5.1028 5.0720

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4333 11.87    5.3928 5.1420 5.1128

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4396 12.04    5.4012 5.1530 5.1242

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4494 12.31    5.4143 5.1701 5.1421

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4648 12.73    5.4348 5.1971 5.1701

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4837 13.25    5.4600 5.2301 5.2045

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4877 13.36    5.4653 5.2371 5.2118

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4928 13.50    5.4721 5.2460 5.2211

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5202 14.25 209.525000 5.4750 3:42:28 PM 5.3675 5.5086 5.2939 5.2709

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5250 14.38    5.5150 5.3023 5.2797

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5334 14.61 920.148800 5.3600 3:45:46 PM 5.3611 5.5262 5.3170 5.2950

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5523 15.13    5.5514 5.3501 5.3294

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5978 16.38    5.6120 5.4296 5.4122

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6517 17.85    5.6838 5.5239 5.5103

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6579 18.02    5.6921 5.5347 5.5215

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6761 18.52 0.620000 5.5500 2:56:59 PM 5.5500 5.7163 5.5666 5.5547

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6935 19.00 22,194.100000 5.5700 4:09:15 PM 5.5764 5.7395 5.5970 5.5863

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7013 19.21    5.7499 5.6106 5.6005

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7133 19.54 114.100000 5.6500 11:13:29 AM 5.6311 5.7659 5.6316 5.6224

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7161 19.62 6,812.860300 5.6125 3:58:04 PM 5.6274 5.7696 5.6365 5.6275

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7434 20.37    5.8213 5.6569 5.6489

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8140 22.30    5.9551 5.7097 5.7042

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8469 23.20    6.0174 5.7343 5.7300

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8546 23.41 2,352.237000 5.7325 4:05:13 PM 5.7564 6.0320 5.7400 5.7360

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8834 24.20 50.000000 5.8600 9:51:04 AM 5.8600 6.0865 5.7615 5.7586


