
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 6 0.02    3.7953 3.7769 3.7750

FXTN 07-40 PIBD0712H408 11.3750 <1M 8/18/2012 23 0.06    3.0995 3.0182 3.0100

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 60 0.16 200.000000 2.0000 10:00:16 AM 2.0000 2.2565 2.0197 2.0105

FXTN 10-30 PIBD1012J302 12.1250 3M 10/17/2012 83 0.23    2.1280 1.7832 1.7811

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 114 0.31    2.1433 1.8113 1.8096

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 163 0.45    2.2545 2.0155 2.0103

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 165 0.45    2.2591 2.0239 2.0185

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 220 0.60 711.850000 2.3750 12:00:55 PM 2.3776 2.3640 2.1149 2.1099

FXTN 05-66 PIBD0513C664 6.6250 8M 3/13/2013 230 0.63    2.3815 2.1212 2.1165

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 244 0.67    2.4062 2.1299 2.1257

FXTN 10-32 PIBD1013E320 11.7500 10M 5/15/2013 293 0.80    2.4923 2.1605 2.1581

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 338 0.93    2.5714 2.1885 2.1878

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 370 1.01    2.6229 2.2149 2.2143

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 440 1.21    2.6982 2.3222 2.3148

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 464 1.27    2.7240 2.3590 2.3492

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 550 1.51    2.8164 2.4909 2.4726

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 607 1.66    2.8777 2.5783 2.5543

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 719 1.97    2.9981 2.7500 2.7150

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 790 2.16 36.474000 3.1750 3:58:18 PM 3.9785 3.1887 2.9031 2.8719

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 800 2.19    3.2156 2.9247 2.8940

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 810 2.22    3.2424 2.9462 2.9161

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 943 2.58 5.000000 3.3750 11:24:11 AM 3.3750 3.5995 3.2330 3.2101

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1021 2.80    3.8090 3.4012 3.3825

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1030 2.82 40.000000 3.4000 11:22:35 AM 3.4000 3.8331 3.4206 3.4024

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1090 2.99    3.9942 3.5500 3.5350

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1119 3.07 50.500000 4.2000 11:52:53 AM 4.2030 4.0569 3.6248 3.6078

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1125 3.08    4.0699 3.6403 3.6228

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1217 3.33    4.2689 3.8777 3.8536

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1237 3.39    4.3121 3.9293 3.9038

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1265 3.47    4.3727 4.0015 3.9741

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1280 3.51 0.400000 4.1500 3:10:57 PM 4.1500 4.4051 4.0402 4.0117

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1316 3.61 5.200000 4.8500 2:50:59 PM 4.4653 4.4830 4.1331 4.1020

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1343 3.68    4.5414 4.2028 4.1698

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1371 3.76    4.6019 4.2750 4.2400

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1501 4.11 50.000000 4.4347 2:22:18 PM 4.4424 4.6584 4.3724 4.3478

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1521 4.17    4.6671 4.3873 4.3644

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1574 4.31    4.6901 4.4270 4.4084

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1709 4.68 10.000000 4.5250 9:01:28 AM 4.5250 4.7487 4.5281 4.5204

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1733 4.75    4.7591 4.5461 4.5403

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1805 4.95    4.7904 4.6000 4.6000

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1850 5.07 2.299000 4.5550 2:15:49 PM 4.5550 4.7974 4.6091 4.6085

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1854 5.08    4.7980 4.6099 4.6092

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1920 5.26    4.8082 4.6232 4.6216

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2015 5.52    4.8230 4.6423 4.6395
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2214 6.07    4.8538 4.6825 4.6770

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2308 6.32    4.8684 4.7014 4.6947

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2399 6.57 18.000000 4.7025 3:24:18 PM 4.7050 4.8825 4.7198 4.7118

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2465 6.75    4.8927 4.7331 4.7242

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2549 6.98    4.9058 4.7500 4.7400

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2763 7.57    4.9627 4.7942 4.7864

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2946 8.07    5.0113 4.8319 4.8260

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2974 8.15    5.0188 4.8377 4.8321

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3065 8.40 802.000000 4.8500 3:33:44 PM 4.9099 5.0430 4.8565 4.8518

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3142 8.61    5.0635 4.8724 4.8685

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3198 8.76    5.0784 4.8840 4.8806

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3373 9.24 0.370000 5.0000 2:18:43 PM 5.0000 5.1249 4.9201 4.9186

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3408 9.34 66.500000 4.9200 3:32:01 PM 4.9255 5.1342 4.9273 4.9262

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3464 9.49 585.000000 4.9000 4:05:59 PM 4.9239 5.1491 4.9389 4.9383

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3518 9.64    5.1635 4.9500 4.9500

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3735 10.23    5.1971 4.9888 4.9878

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3861 10.58    5.2167 5.0113 5.0098

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3959 10.85    5.2319 5.0288 5.0269

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4106 11.25    5.2547 5.0551 5.0525

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4330 11.86    5.2894 5.0951 5.0916

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4393 12.04    5.2992 5.1063 5.1026

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4491 12.30    5.3144 5.1238 5.1197

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4645 12.73    5.3383 5.1513 5.1465

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4834 13.24    5.3676 5.1851 5.1795

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4874 13.35    5.3738 5.1923 5.1865

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4925 13.49    5.3817 5.2014 5.1954

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5199 14.24 90.690000 5.3200 3:56:15 PM 5.2954 5.4242 5.2503 5.2431

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5247 14.38    5.4316 5.2589 5.2515

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5331 14.61 2,562.930000 5.2700 3:57:52 PM 5.2807 5.4446 5.2739 5.2662

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5520 15.12    5.4740 5.3077 5.2991

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5975 16.37    5.5445 5.3890 5.3785

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6514 17.85    5.6281 5.4853 5.4724

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6576 18.02    5.6377 5.4963 5.4833

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6758 18.52    5.6660 5.5288 5.5150

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6932 18.99 28,775.800000 5.5225 3:59:19 PM 5.5440 5.6929 5.5599 5.5453

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7010 19.21    5.7050 5.5739 5.5589

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7130 19.53 2.543000 5.6000 11:34:46 AM 5.6901 5.7237 5.5953 5.5799

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7158 19.61 9,968.387000 5.5775 4:14:56 PM 5.5847 5.7280 5.6003 5.5847

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7431 20.36    5.7876 5.6183 5.6048

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8137 22.29    5.9419 5.6646 5.6568

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8466 23.19 3.500000 5.8500 2:59:34 PM 5.8285 6.0137 5.6863 5.6810

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8543 23.41 89.521000 5.7000 11:57:58 AM 5.7024 6.0305 5.6913 5.6867

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8831 24.19 501.000000 5.7000 2:52:33 PM 5.7080 6.0935 5.7102 5.7079


