
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 03-07 PIID0312I070 5.2500 <1M 9/24/2012 24 0.07 0.100000 3.0000 2:20:22 PM 3.0000 2.8608 2.3641 2.3641

FXTN 10-30 PIBD1012J302 12.1250 2M 10/17/2012 47 0.13    2.1522 1.4071 1.4057

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 78 0.21    1.7531 1.4388 1.4310

FXTN 07-42 PIBD0713A421 9.0000 4M 1/5/2013 127 0.35    1.7547 1.5857 1.5777

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 129 0.35 5.000000 2.5000 11:17:48 AM 2.5000 1.7622 1.5929 1.5849

FXTN 07-43 PIBD0713C438 8.7500 6M 3/3/2013 184 0.50    1.9695 1.7893 1.7841

FXTN 05-66 PIBD0513C664 6.6250 7M 3/13/2013 194 0.53    1.9944 1.8141 1.8090

FXTN 10-31 PIBD1013C316 12.7500 7M 3/27/2013 208 0.57    2.0216 1.8422 1.8369

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 257 0.70    2.1168 1.9408 1.9348

FXTN 07-44 PIBD0713F446 9.6250 10M 6/29/2013 302 0.83    2.2043 2.0314 2.0247

RTB 05-07 PIID0513G075 9.0000 11M 7/31/2013 334 0.92 0.500000 2.8000 3:47:39 PM 2.8000 2.2665 2.0957 2.0886

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 404 1.11    2.4020 2.1965 2.1861

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 428 1.17    2.4485 2.2248 2.2129

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 514 1.41 192.783977 2.3750 4:13:49 PM 2.3750 2.6147 2.3260 2.3089

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 571 1.56    2.7250 2.3931 2.3725

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 683 1.87    2.9415 2.5250 2.4975

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 754 2.07 1.408000 2.8752 11:13:21 AM 2.8752 3.1377 2.7523 2.7244

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 764 2.09    3.1654 2.7844 2.7564

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 774 2.12    3.1930 2.8164 2.7883

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 907 2.48    3.5605 3.2422 3.2134

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 985 2.70    3.7761 3.4920 3.4626

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 994 2.72    3.8009 3.5208 3.4914

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1054 2.89    3.9667 3.7129 3.6831

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1083 2.97 9.848961 4.2500 3:59:18 PM 3.6338 4.0469 3.8058 3.7758

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1089 2.98    4.0635 3.8250 3.7950

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1181 3.24    4.2588 3.9652 3.9409

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1201 3.29    4.3013 3.9957 3.9726

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1229 3.37    4.3607 4.0384 4.0170

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1244 3.41    4.3926 4.0613 4.0407

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1280 3.51    4.4690 4.1162 4.0978

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1307 3.58    4.5263 4.1573 4.1406

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1335 3.66    4.5858 4.2000 4.1850

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1465 4.01 1.752000 4.3500 2:46:43 PM 4.3500 4.6458 4.2723 4.2618

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1485 4.07    4.6550 4.2835 4.2736

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1538 4.21    4.6795 4.3130 4.3049

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1673 4.58 2.441000 4.7500 2:45:36 PM 4.7500 4.7419 4.3881 4.3846

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1697 4.65    4.7530 4.4014 4.3988

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1769 4.85 500.000000 4.4500 9:20:05 AM 4.4500 4.7862 4.4415 4.4413

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1814 4.97 2,000.000000 4.4750 11:45:12 AM 4.4750 4.8070 4.4665 4.4679

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1818 4.98    4.8088 4.4688 4.4703

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1884 5.16 2.267000 4.8000 2:46:13 PM 4.8000 4.8197 4.4908 4.4908

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1979 5.42    4.8353 4.5225 4.5205

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2178 5.97 54.036030 4.4500 10:38:32 AM 4.5887 4.8680 4.5890 4.5825

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2272 6.22    4.8835 4.6204 4.6118
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FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2363 6.47 316.145000 4.8000 2:48:01 PM 4.6851 4.8984 4.6508 4.6402

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2429 6.65    4.9093 4.6729 4.6607

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2513 6.88    4.9231 4.7010 4.6869

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2555 7.00 1.047000 4.7000 3:37:00 PM 4.7000 4.9300 4.7150 4.7000

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2727 7.47    4.9503 4.7396 4.7258

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2910 7.97    4.9720 4.7657 4.7532

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2938 8.05    4.9753 4.7697 4.7574

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3029 8.30 10.995087 4.6500 10:37:24 AM 4.7180 4.9861 4.7827 4.7710

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3106 8.51 1,502.227063 4.6500 11:09:48 AM 4.8497 4.9952 4.7937 4.7825

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3162 8.66 7.610000 4.8750 2:53:25 PM 4.8750 5.0018 4.8017 4.7909

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3337 9.14 0.200000 4.9000 9:59:54 AM 4.9000 5.0225 4.8267 4.8172

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3372 9.24    5.0267 4.8317 4.8224

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3428 9.39 278.976000 4.8350 3:51:37 PM 4.8380 5.0333 4.8397 4.8308

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3482 9.54    5.0397 4.8474 4.8389

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3623 9.93 10.000000 4.7500 8:52:41 AM 4.7500 5.0563 4.8675 4.8600

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3699 10.13    5.0733 4.8855 4.8779

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3825 10.48    5.1014 4.9154 4.9076

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3923 10.75    5.1232 4.9387 4.9307

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4070 11.15    5.1560 4.9735 4.9654

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4294 11.76    5.2059 5.0267 5.0182

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4357 11.94    5.2200 5.0416 5.0331

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4455 12.21    5.2418 5.0649 5.0562

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4609 12.63    5.2761 5.1014 5.0925

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4798 13.15    5.3183 5.1462 5.1370

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4838 13.25    5.3272 5.1557 5.1465

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4889 13.39    5.3386 5.1678 5.1585

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5163 14.15 12.800000 5.4500 3:07:08 PM 5.4508 5.3996 5.2328 5.2231

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5211 14.28    5.4103 5.2442 5.2344

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5295 14.51    5.4291 5.2641 5.2542

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5484 15.02    5.4712 5.3089 5.2988

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5939 16.27    5.5726 5.4169 5.4061

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6478 17.75    5.6928 5.5447 5.5332

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6540 17.92    5.7066 5.5594 5.5478

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6722 18.42    5.7472 5.6026 5.5907

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6896 18.89 7,610.000000 5.6475 4:02:56 PM 5.6433 5.7860 5.6439 5.6317

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6974 19.11    5.8034 5.6624 5.6501

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7094 19.44 0.500000 5.7500 2:36:20 PM 5.7500 5.8301 5.6909 5.6784

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7122 19.51 8.000000 5.6700 11:27:27 AM 5.6700 5.8363 5.6975 5.6850

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7395 20.26    5.8540 5.6998 5.6893

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8101 22.19 30.000000 6.0500 3:21:53 PM 6.0500 5.8997 5.7056 5.7003

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8430 23.10    5.9210 5.7083 5.7054

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8507 23.31 105.600000 6.5000 11:09:00 AM 5.7373 5.9260 5.7090 5.7066

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8795 24.10 34.000000 5.7000 3:13:47 PM 5.7246 5.9446 5.7114 5.7111

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9116 24.98 875.118000 5.6750 3:32:22 PM 5.7018 5.9654 5.7140 5.7161


