
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 26 0.07 0.488000 2.5000 11:19:45 AM 2.5000 2.9207 2.7261 2.7261

FXTN 07-40 PIBD0712H408 11.3750 2M 8/18/2012 43 0.12    2.5812 2.3452 2.3416

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 80 0.22    2.4434 2.2557 2.2389

FXTN 10-30 PIBD1012J302 12.1250 4M 10/17/2012 103 0.28    2.3577 2.2000 2.1750

FXTN 07-41 PIBD0712K413 10.5000 5M 11/17/2012 134 0.37    2.3989 2.2184 2.2026

FXTN 07-42 PIBD0713A421 9.0000 6M 1/5/2013 183 0.50    2.4639 2.2476 2.2463

FXTN 03-19 PIBD0313A199 5.2500 6M 1/7/2013 185 0.51    2.4666 2.2488 2.2481

FXTN 07-43 PIBD0713C438 8.7500 8M 3/3/2013 240 0.66    2.5277 2.2885 2.2885

FXTN 05-66 PIBD0513C664 6.6250 9M 3/13/2013 250 0.68    2.5388 2.2958 2.2958

FXTN 10-31 PIBD1013C316 12.7500 9M 3/27/2013 264 0.72    2.5542 2.3060 2.3060

FXTN 10-32 PIBD1013E320 11.7500 11M 5/15/2013 313 0.86    2.6083 2.3417 2.3417

FXTN 07-44 PIBD0713F446 9.6250 1Y 6/29/2013 358 0.98    2.6587 2.3773 2.3759

RTB 05-07 PIID0513G075 9.0000 1.5Y 7/31/2013 390 1.07 43.032187 2.6250 11:40:20 AM 2.6250 2.7023 2.4305 2.4144

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 460 1.26    2.7976 2.5470 2.4988

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 484 1.33    2.8303 2.5870 2.5277

FXTN 05-67 PIBD0514A673 6.2500 2Y 1/27/2014 570 1.56 50.000000 2.7000 11:38:35 AM 2.7000 2.9474 2.7301 2.6313

FXTN 10-34    * PIBD1014C341 12.3750 2Y 3/25/2014 627 1.72    3.0250 2.8250 2.7000

FXTN 10-35 PIBD1014G356 12.7500 2.5Y 7/15/2014 739 2.02    3.2664 3.0302 2.9383

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 810 2.22    3.4194 3.1603 3.0894

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 820 2.25    3.4409 3.1786 3.1106

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 830 2.27    3.4625 3.1969 3.1319

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 963 2.64    3.7491 3.4406 3.4149

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1041 2.85 50.000000 3.6000 9:31:42 AM 3.6000 3.9171 3.5835 3.5809

FXTN 07-47    * PIBD0715E477 8.3750 3Y 5/22/2015 1050 2.88    3.9365 3.6000 3.6000

FXTN 04-20 PIBD0415G203 4.8750 3.5Y 7/21/2015 1110 3.04    4.0604 3.7188 3.7144

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1139 3.12 0.900000 4.7000 12:02:14 PM 4.6110 4.1202 3.7762 3.7696

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1145 3.14    4.1326 3.7880 3.7811

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1237 3.39    4.3225 3.9702 3.9565

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1257 3.44    4.3638 4.0098 3.9946

FXTN 10-39 PIBD1016A393 9.2500 4Y 1/12/2016 1285 3.52    4.4216 4.0652 4.0479

FXTN 07-48 PIBD0716A488 7.0000 4Y 1/27/2016 1300 3.56 20.705000 4.1500 11:12:56 AM 4.1576 4.4526 4.0949 4.0765

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1336 3.66    4.5269 4.1661 4.1452

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1363 3.73    4.5826 4.2196 4.1966

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1391 3.81    4.6404 4.2750 4.2500

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1521 4.17 100.629000 4.6250 10:46:52 AM 4.4511 4.6812 4.3724 4.3548

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1541 4.22    4.6874 4.3873 4.3710

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1594 4.37    4.7041 4.4270 4.4137

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1729 4.74 0.979000 4.2500 3:40:39 PM 4.6316 4.7464 4.5281 4.5226

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1753 4.80    4.7540 4.5461 4.5419

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1825 5.00    4.7765 4.6000 4.6000

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1870 5.12    4.7989 4.6205 4.6201

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1874 5.13 5.247015 4.5300 3:38:50 PM 4.5300 4.8008 4.6223 4.6219

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1940 5.32 0.266000 4.8500 10:51:44 AM 4.8500 4.8336 4.6523 4.6514

FXTN 10-45 PIBD1018A451 5.8750 6Y 1/31/2018 2035 5.58    4.8807 4.6955 4.6939
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FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2234 6.12 20.000000 4.8000 3:43:54 PM 4.7700 4.9794 4.7859 4.7828

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2328 6.38    5.0260 4.8286 4.8248

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2419 6.63 3.037520 4.5500 9:48:47 AM 4.5500 5.0711 4.8700 4.8655

FXTN 07-53    * PIBD0719D531 5.0000 7Y 4/26/2019 2485 6.81    5.1038 4.9000 4.8950

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2783 7.62    5.2916 4.9361 4.9391

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2966 8.13 50.000000 5.1000 3:30:44 PM 5.1000 5.4069 4.9583 4.9662

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2994 8.20    5.4246 4.9617 4.9704

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3085 8.45 0.825137 4.9000 9:49:45 AM 4.9000 5.4819 4.9728 4.9839

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3162 8.66 200.000000 5.1000 11:59:32 AM 5.1000 5.5304 4.9821 4.9953

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3218 8.82 6,800.000000 5.0650 12:01:11 PM 5.0684 5.5657 4.9889 5.0036

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3393 9.30 5.510000 5.2000 3:44:47 PM 5.2092 5.6759 5.0101 5.0295

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3428 9.39 1,259.300000 5.1550 4:10:42 PM 5.1451 5.6980 5.0143 5.0347

FXTN 10-54 PIBD1022G545 6.3750 10Y 1/19/2022 3484 9.55 137.200000 5.1750 3:45:46 PM 5.0510 5.7333 5.0211 5.0430

FXTN 20-02    * PIBD2022C021 15.0000 10Y 3/14/2022 3538 9.69    5.7673 5.0277 5.0510

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3755 10.29    5.7788 5.0733 5.0951

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3881 10.63    5.7854 5.0998 5.1207

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3979 10.90    5.7906 5.1204 5.1406

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4126 11.30    5.7984 5.1514 5.1704

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4350 11.92    5.8102 5.1985 5.2160

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4413 12.09    5.8135 5.2117 5.2288

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4511 12.36    5.8187 5.2324 5.2487

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4665 12.78    5.8268 5.2648 5.2800

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4854 13.30    5.8368 5.3045 5.3184

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4894 13.41    5.8389 5.3129 5.3265

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4945 13.55    5.8416 5.3237 5.3368

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5219 14.30 1.500000 5.6500 3:19:06 PM 5.6500 5.8561 5.3813 5.3925

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5267 14.43    5.8587 5.3914 5.4023

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5351 14.66 10.300000 5.5500 3:43:28 PM 5.4311 5.8631 5.4091 5.4193

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5540 15.18    5.8731 5.4488 5.4577

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5995 16.42    5.8971 5.5445 5.5502

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6534 17.90    5.9256 5.6579 5.6597

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6596 18.07    5.9289 5.6710 5.6723

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6778 18.57    5.9385 5.7092 5.7093

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6952 19.05 33,949.507000 5.7300 4:08:02 PM 5.6927 5.9477 5.7459 5.7446

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 7030 19.26    5.9518 5.7623 5.7605

FXTN 20-18 PIBD2032B183 5.8750 20Y 2/2/2032 7150 19.59 1,022.120000 5.8000 3:03:09 PM 5.7331 5.9581 5.7875 5.7849

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7178 19.67 3,841.655000 5.8250 3:51:10 PM 5.8059 5.9596 5.7934 5.7906

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7451 20.41    5.9938 5.8008 5.7993

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8157 22.35    6.0823 5.8198 5.8219

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8486 23.25    6.1235 5.8287 5.8324

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8563 23.46 1,059.809300 5.9250 4:14:05 PM 5.8348 6.1331 5.8308 5.8348

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8851 24.25 50.000000 6.0400 9:44:23 AM 6.0400 6.1692 5.8386 5.8440


