
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 27 0.07 13.188000 2.4500 3:24:01 PM 2.4500 2.8497 2.7197 2.7289

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 44 0.12    2.5175 2.3500 2.3601

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 81 0.22 0.200000 3.0000 2:02:27 PM 3.0000 2.4344 2.2575 2.2614

FXTN 10-30 PIBD1012J302 12.1250 4M 10/17/2012 104 0.28    2.3827 2.2000 2.2000

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 135 0.37    2.4196 2.2240 2.2265

FXTN 07-42 PIBD0713A421 9.0000 6M 1/5/2013 184 0.50    2.4779 2.2619 2.2683

FXTN 03-19 PIBD0313A199 5.2500 6M 1/7/2013 186 0.51 205.866000 2.3000 3:32:40 PM 2.3000 2.4803 2.2635 2.2700

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 241 0.66 55.367000 2.6250 3:49:15 PM 2.6180 2.5283 2.3234 2.3279

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 251 0.69    2.5369 2.3344 2.3386

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 265 0.73    2.5490 2.3498 2.3534

FXTN 10-32 PIBD1013E320 11.7500 11M 5/15/2013 314 0.86 10.191000 2.6000 3:50:12 PM 2.6000 2.5912 2.4038 2.4054

FXTN 07-44 PIBD0713F446 9.6250 1Y 6/29/2013 359 0.98    2.6317 2.4541 2.4539

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 391 1.07 49.639900 2.7000 4:00:25 PM 2.6924 2.6790 2.4983 2.4950

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 461 1.26    2.7823 2.5948 2.5851

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 485 1.33 7.320000 2.4500 10:22:56 AM 2.4500 2.8177 2.6278 2.6160

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 571 1.56 50.000000 2.8000 3:48:31 PM 2.8000 2.9447 2.7464 2.7267

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 628 1.72    3.0288 2.8250 2.8000

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 740 2.03    3.2758 3.0039 2.9855

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 811 2.22 2.350000 3.6000 3:01:43 PM 3.6850 3.4324 3.1172 3.1031

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 821 2.25    3.4544 3.1332 3.1196

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 831 2.28    3.4765 3.1492 3.1362

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 964 2.64    3.7697 3.3616 3.3564

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1042 2.85    3.9417 3.4861 3.4856

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1051 2.88    3.9615 3.5005 3.5005

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1111 3.04    4.0732 3.6368 3.6368

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1140 3.12 9.000000 4.2500 11:53:30 AM 4.2500 4.1272 3.7026 3.7026

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1146 3.14    4.1383 3.7163 3.7163

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1238 3.39    4.3096 3.9252 3.9252

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1258 3.45    4.3468 3.9707 3.9707

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1286 3.52    4.3989 4.0342 4.0342

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1301 3.56 5.000000 4.3750 2:55:51 PM 4.3750 4.4268 4.0683 4.0683

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1337 3.66 0.500000 4.5000 2:34:21 PM 4.5000 4.4938 4.1501 4.1501

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1364 3.74    4.5440 4.2114 4.2114

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1392 3.81    4.5962 4.2750 4.2750

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1522 4.17 1,050.000000 4.5000 2:25:10 PM 4.5012 4.6548 4.3736 4.3724

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1542 4.22    4.6638 4.3888 4.3874

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1595 4.37    4.6877 4.4290 4.4272

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1730 4.74    4.7486 4.5314 4.5284

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1754 4.81    4.7594 4.5496 4.5463

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1826 5.00 1,169.000000 4.5800 11:32:42 AM 4.6003 4.7919 4.6042 4.6003

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1871 5.13 2.000000 4.9000 10:30:54 AM 4.9000 4.8140 4.6277 4.6242

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1875 5.14    4.8159 4.6298 4.6263

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1941 5.32    4.8483 4.6644 4.6612

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2036 5.58    4.8948 4.7142 4.7116
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2235 6.12 2,230.000000 4.8000 2:28:06 PM 4.8152 4.9924 4.8185 4.8170

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2329 6.38    5.0384 4.8677 4.8668

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2420 6.63    5.0830 4.9154 4.9150

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2486 6.81    5.1154 4.9500 4.9500

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2784 7.63    5.3363 5.0321 5.0128

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2967 8.13 146.862000 5.1500 11:45:42 AM 5.1500 5.4720 5.0825 5.0514

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2995 8.21    5.4928 5.0902 5.0573

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3086 8.45    5.5603 5.1152 5.0765

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3163 8.67 398.000000 5.1500 3:31:50 PM 5.1553 5.6174 5.1364 5.0928

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3219 8.82 1,350.000000 5.1500 3:36:41 PM 5.1896 5.6589 5.1519 5.1046

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3394 9.30 2,367.540000 5.2000 2:20:14 PM 5.2159 5.7886 5.2001 5.1415

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3429 9.39 3,523.930000 5.1850 3:55:42 PM 5.2118 5.8146 5.2097 5.1489

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3485 9.55 510.000000 5.1750 4:00:48 PM 5.1721 5.8561 5.2251 5.1607

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3539 9.70    5.8962 5.2400 5.1721

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3756 10.29    5.9020 5.2774 5.2128

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3882 10.64    5.9054 5.2991 5.2364

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3980 10.90    5.9080 5.3160 5.2548

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4127 11.31    5.9120 5.3414 5.2824

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4351 11.92    5.9180 5.3800 5.3244

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4414 12.09    5.9197 5.3908 5.3362

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4512 12.36    5.9224 5.4077 5.3546

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4666 12.78    5.9265 5.4343 5.3835

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4855 13.30    5.9316 5.4668 5.4190

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4895 13.41    5.9327 5.4737 5.4265

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4946 13.55    5.9341 5.4825 5.4361

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5220 14.30    5.9414 5.5298 5.4875

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5268 14.43    5.9427 5.5380 5.4965

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5352 14.66 7.440000 5.3750 2:58:56 PM 5.3310 5.9450 5.5525 5.5123

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5541 15.18    5.9501 5.5851 5.5477

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5996 16.43    5.9624 5.6635 5.6331

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6535 17.90    5.9769 5.7564 5.7342

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6597 18.07    5.9785 5.7671 5.7459

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6779 18.57 30.000000 5.8750 10:32:10 AM 5.8750 5.9835 5.7985 5.7800

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6953 19.05 56,229.180000 5.7915 4:14:47 PM 5.8075 5.9881 5.8285 5.8127

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7031 19.26    5.9902 5.8419 5.8273

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7151 19.59 1,005.900000 5.8250 3:29:05 PM 5.8538 5.9935 5.8626 5.8498

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7179 19.67 3,322.603000 5.8425 4:08:48 PM 5.8555 5.9942 5.8674 5.8551

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7452 20.42    6.0369 5.8910 5.8827

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8158 22.35    6.1473 5.9519 5.9540

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8487 23.25 223.900000 6.0600 3:49:05 PM 6.0638 6.1987 5.9803 5.9872

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8564 23.46 919.628470 6.0000 3:31:58 PM 6.0122 6.2107 5.9869 5.9950

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8852 24.25 100.000000 6.0400 11:58:26 AM 6.0450 6.2558 6.0118 6.0241


