
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

FXTN 07-40 PIBD0712H408 11.3750 <1M 8/18/2012 8 0.02    3.4918 3.4628 3.4601

RTB 03-07 PIID0312I070 5.2500 2M 9/24/2012 45 0.12    2.2564 2.0939 2.0707

FXTN 10-30 PIBD1012J302 12.1250 2M 10/17/2012 68 0.19    2.0027 1.8357 1.7750

FXTN 07-41 PIBD0712K413 10.5000 4M 11/17/2012 99 0.27    1.7944 1.6247 1.5380

FXTN 07-42 PIBD0713A421 9.0000 5M 1/5/2013 148 0.41    1.9081 1.7459 1.6995

FXTN 03-19 PIBD0313A199 5.2500 5M 1/7/2013 150 0.41    1.9127 1.7508 1.7061

FXTN 07-43 PIBD0713C438 8.7500 7M 3/3/2013 205 0.56    2.0772 1.8790 1.8700

FXTN 05-66 PIBD0513C664 6.6250 7M 3/13/2013 215 0.59    2.1151 1.9006 1.8960

FXTN 10-31 PIBD1013C316 12.7500 8M 3/27/2013 229 0.63    2.1683 1.9308 1.9324

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 278 0.76    2.3543 2.0367 2.0598

FXTN 07-44 PIBD0713F446 9.6250 11M 6/29/2013 323 0.88    2.5251 2.1339 2.1768

RTB 05-07 PIID0513G075 9.0000 1Y 7/31/2013 355 0.97    2.6465 2.2030 2.2600

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 425 1.16    2.7252 2.2885 2.3329

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 449 1.23 24.000000 2.7500 3:32:35 PM 2.7500 2.7450 2.3153 2.3537

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 535 1.47 155.000000 2.6000 3:09:43 PM 2.5564 2.8161 2.4113 2.4284

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 592 1.62    2.8632 2.4749 2.4778

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 704 1.93    2.9558 2.6000 2.5750

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 775 2.12    3.1442 2.7770 2.7520

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 785 2.15    3.1707 2.8020 2.7770

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 795 2.18    3.1973 2.8269 2.8019

FXTN 10-36 PIBD1015B367 12.3750 3Y 2/24/2015 928 2.54    3.5503 3.1585 3.1335

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 1006 2.76    3.7573 3.3530 3.3280

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 1015 2.78    3.7811 3.3754 3.3504

FXTN 04-20    * PIBD0415G203 4.8750 3Y 7/21/2015 1075 2.95    3.9404 3.5250 3.5000

RTB 05-09 PIID0515H097 5.8750 3.5Y 8/19/2015 1104 3.02 133.000000 3.6500 4:03:14 PM 3.6689 4.0156 3.5998 3.5697

FXTN 10-37 PIBD1015H370 11.8750 3.5Y 8/25/2015 1110 3.04    4.0312 3.6153 3.5841

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1202 3.29    4.2698 3.8527 3.8051

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1222 3.35    4.3217 3.9043 3.8531

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1250 3.42    4.3943 3.9765 3.9204

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1265 3.47 90.212000 4.5000 3:09:00 PM 4.1278 4.4332 4.0152 3.9564

RTB 05-10 PIID0516C107 6.0000 4Y 3/3/2016 1301 3.56 9.268000 4.1250 3:53:00 PM 4.1924 4.5266 4.1081 4.0429

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1328 3.64    4.5966 4.1778 4.1077

FXTN 10-41    * PIBD1016D416 7.0000 4Y 4/27/2016 1356 3.72    4.6692 4.2500 4.1750

FXTN 10-42 PIBD1016I420 9.1250 4.5Y 9/4/2016 1486 4.07 850.405000 4.2500 3:13:38 PM 4.2796 4.6759 4.3309 4.2680

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1506 4.13    4.6769 4.3433 4.2823

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1559 4.27 1.000000 4.5000 9:05:48 AM 4.5000 4.6796 4.3763 4.3202

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1694 4.64    4.6865 4.4603 4.4168

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1718 4.71    4.6878 4.4752 4.4340

FXTN 05-70    * PIBD0517G705 4.6250 5Y 7/5/2017 1790 4.90 110.000000 4.4850 11:22:29 AM 4.4855 4.6915 4.5200 4.4855

RTB 07-02 PIID0717H026 6.6250 5.5Y 8/19/2017 1835 5.03 10.000000 4.6000 10:46:24 AM 4.6000 4.7004 4.5264 4.4939

FXTN 10-44 PIBD1017H447 7.7500 5.5Y 8/23/2017 1839 5.04    4.7012 4.5269 4.4946

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1905 5.22 0.180000 4.8500 3:10:15 PM 4.8500 4.7142 4.5362 4.5070

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 2000 5.48 50.000000 4.5300 12:00:27 PM 4.5300 4.7331 4.5496 4.5248

FXTN 07-51 PIBD0718H511 5.0000 6.5Y 8/18/2018 2199 6.02 141.480793 4.5650 12:14:15 PM 4.5606 4.7725 4.5777 4.5622
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FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2293 6.28    4.7911 4.5910 4.5798

FXTN 10-48 PIBD1019B485 7.8750 7Y 2/19/2019 2384 6.53 2.263878 4.6038 3:55:30 PM 4.5953 4.8091 4.6038 4.5969

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2450 6.71    4.8222 4.6131 4.6092

FXTN 07-54    * PIBD0719G547 4.7500 7Y 7/19/2019 2534 6.94    4.8388 4.6250 4.6250

FXTN 10-50 PIBD1020B508 7.7500 8Y 2/18/2020 2748 7.53    4.8669 4.6645 4.6629

RTB 10-01 PIID1020H015 7.2500 8.5Y 8/19/2020 2931 8.03 6.000000 4.8500 3:15:18 PM 4.8500 4.8910 4.6983 4.6953

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2959 8.11    4.8946 4.7035 4.7003

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3050 8.36 7.273662 4.8500 3:12:35 PM 4.7884 4.9066 4.7203 4.7164

RTB 10-02 PIID1021C027 7.3750 9Y 3/3/2021 3127 8.57 200.000000 4.8250 10:40:01 AM 4.8250 4.9167 4.7345 4.7300

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3183 8.72 575.000000 4.8325 4:06:48 PM 4.8313 4.9240 4.7449 4.7399

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3358 9.20 2.500000 4.9750 3:12:37 PM 4.9549 4.9470 4.7772 4.7709

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3393 9.30 50.000000 4.8450 4:03:25 PM 4.8450 4.9516 4.7836 4.7771

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3449 9.45 90.000000 4.8250 12:19:08 PM 4.8275 4.9589 4.7940 4.7870

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3503 9.60    4.9660 4.8040 4.7966

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3644 9.98 61.779000 4.8315 3:58:49 PM 4.8215 4.9845 4.8300 4.8215

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3720 10.19    5.0008 4.8472 4.8390

FXTN 20-04 PIBD2023B048 13.0000 11Y 2/20/2023 3846 10.54    5.0278 4.8757 4.8680

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3944 10.81    5.0487 4.8979 4.8905

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4091 11.21    5.0802 4.9311 4.9243

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4315 11.82    5.1282 4.9818 4.9758

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4378 11.99    5.1416 4.9960 4.9903

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4476 12.26    5.1626 5.0182 5.0128

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4630 12.68    5.1956 5.0530 5.0482

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4819 13.20    5.2360 5.0958 5.0916

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4859 13.31    5.2446 5.1048 5.1008

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4910 13.45    5.2555 5.1164 5.1126

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5184 14.20 1.500000 5.3500 3:10:53 PM 5.3166 5.3141 5.1783 5.1756

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5232 14.33    5.3244 5.1892 5.1866

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5316 14.56 27.000000 5.2425 3:16:15 PM 5.2246 5.3424 5.2082 5.2059

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5505 15.08    5.3829 5.2509 5.2493

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5960 16.33    5.4802 5.3539 5.3539

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6499 17.81    5.5956 5.4758 5.4778

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6561 17.98    5.6089 5.4898 5.4921

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6743 18.47    5.6478 5.5310 5.5339

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6917 18.95 6,357.600000 5.5475 4:11:41 PM 5.5400 5.6851 5.5703 5.5739

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6995 19.16    5.7018 5.5880 5.5919

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7115 19.49 0.450000 5.5750 3:11:05 PM 5.5750 5.7274 5.6151 5.6194

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7143 19.57 496.805000 5.6325 4:13:02 PM 5.6259 5.7334 5.6214 5.6259

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7416 20.32    5.7738 5.6506 5.6368

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8122 22.25    5.8782 5.7259 5.6651

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8451 23.15    5.9268 5.7610 5.6783

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8528 23.36 120.400000 5.7500 2:52:09 PM 5.6930 5.9382 5.7693 5.6814

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 8816 24.15    5.9808 5.8000 5.6930


