
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 20 0.05 1.000000 1.4000 8:55:45 AM 1.4000 2.9190 2.8271 2.8000

FXTN 10-30 PIBD1012J302 12.1250 1M 10/17/2012 43 0.12    2.1220 1.9536 1.9000

FXTN 07-41 PIBD0712K413 10.5000 2M 11/17/2012 74 0.20    1.6913 1.5265 1.4571

FXTN 07-42 PIBD0713A421 9.0000 4M 1/5/2013 123 0.34    1.6548 1.4913 1.4822

FXTN 03-19 PIBD0313A199 5.2500 4M 1/7/2013 125 0.34    1.6609 1.4974 1.4918

FXTN 07-43 PIBD0713C438 8.7500 6M 3/3/2013 180 0.49 0.486000 3.0000 11:26:47 AM 3.0000 1.8293 1.6658 1.7556

FXTN 05-66 PIBD0513C664 6.6250 6M 3/13/2013 190 0.52    1.8583 1.6945 1.7847

FXTN 10-31 PIBD1013C316 12.7500 7M 3/27/2013 204 0.56    1.8981 1.7334 1.8141

FXTN 10-32 PIBD1013E320 11.7500 9M 5/15/2013 253 0.69    2.0373 1.8697 1.9170

FXTN 07-44 PIBD0713F446 9.6250 10M 6/29/2013 298 0.82    2.1651 1.9948 2.0116

RTB 05-07 PIID0513G075 9.0000 11M 7/31/2013 330 0.90 50.000000 2.2500 8:54:32 AM 2.2500 2.2560 2.0838 2.0788

FXTN 10-33 PIBD1013J337 11.0000 1.5Y 10/9/2013 400 1.10    2.4129 2.1949 2.1800

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 424 1.16    2.4601 2.2199 2.2076

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 510 1.40 270.338034 2.3650 4:07:42 PM 2.4067 2.6292 2.3093 2.3062

FXTN 10-34 PIBD1014C341 12.3750 2Y 3/25/2014 567 1.55    2.7413 2.3685 2.3716

FXTN 10-35    * PIBD1014G356 12.7500 2Y 7/15/2014 679 1.86    2.9615 2.4850 2.5000

RTB 05-08 PIID0514I080 6.2500 2.5Y 9/24/2014 750 2.05 0.100000 3.2500 9:59:35 AM 3.2500 3.1546 2.6800 2.6924

FXTN 07-46 PIBD0714J466 6.5000 2.5Y 10/4/2014 760 2.08    3.1818 2.7075 2.7195

SPTB 10-03 SPTB1014J037 12.2500 2.5Y 10/14/2014 770 2.11    3.2090 2.7349 2.7466

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 903 2.47    3.5706 3.1002 3.1069

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 981 2.69    3.7826 3.3144 3.3182

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 990 2.71    3.8071 3.3391 3.3426

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1050 2.88    3.9702 3.5039 3.5052

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1079 2.96 52.345028 3.6000 8:53:59 AM 3.6000 4.0491 3.5835 3.5837

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1085 2.97    4.0654 3.6000 3.6000

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1177 3.22    4.1666 3.7713 3.7660

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1197 3.28    4.1885 3.8085 3.8021

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1225 3.36    4.2193 3.8606 3.8526

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1240 3.40    4.2358 3.8886 3.8796

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1276 3.50    4.2754 3.9556 3.9446

FXTN 10-40 PIBD1016C407 7.5000 4Y 3/30/2016 1303 3.57    4.3051 4.0059 3.9933

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1331 3.65    4.3359 4.0580 4.0438

FXTN 10-42    * PIBD1016I420 9.1250 4Y 9/4/2016 1461 4.00 380.800000 4.2750 4:05:44 PM 4.2783 4.4788 4.3000 4.2783

RTB 07-01 PIID0716I018 7.0000 4.5Y 9/24/2016 1481 4.06    4.4983 4.3074 4.2865

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1534 4.20    4.5500 4.3269 4.3082

FXTN 07-49 PIBD0717C493 7.0000 5Y 3/31/2017 1669 4.57    4.6817 4.3767 4.3635

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1693 4.64    4.7051 4.3855 4.3733

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1765 4.84 1,242.406000 4.4210 11:24:49 AM 4.4228 4.7753 4.4121 4.4028

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1810 4.96 0.135000 4.6000 2:22:18 PM 4.6000 4.8192 4.4287 4.4212

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1814 4.97    4.8231 4.4302 4.4228

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1880 5.15    4.8258 4.4539 4.4448

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1975 5.41 20.000000 4.5500 2:39:33 PM 4.5500 4.8298 4.4880 4.4765

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2174 5.96 2,200.000000 4.6000 3:20:14 PM 4.6000 4.8381 4.5595 4.5428

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2268 6.21    4.8420 4.5933 4.5741
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FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2359 6.46    4.8458 4.6260 4.6045

FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2425 6.64    4.8486 4.6497 4.6265

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2509 6.87 139.000000 4.6600 3:49:00 PM 4.6600 4.8521 4.6799 4.6545

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2551 6.99 276.073000 4.6600 3:16:56 PM 4.6727 4.8538 4.6950 4.6685

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2723 7.46    4.8799 4.7224 4.6991

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2906 7.96    4.9075 4.7515 4.7316

FXTN 10-51 PIBD1020I510 6.1250 8.5Y 9/16/2020 2934 8.04    4.9118 4.7560 4.7366

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 3025 8.29    4.9255 4.7704 4.7528

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3102 8.50 1,000.000000 4.8250 11:26:47 AM 4.8240 4.9372 4.7827 4.7665

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3158 8.65 500.000000 4.8200 4:06:17 PM 4.8200 4.9457 4.7916 4.7765

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3333 9.13 451.000000 4.8250 4:10:11 PM 4.8295 4.9721 4.8195 4.8076

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3368 9.23 381.900000 4.8250 3:02:16 PM 4.8250 4.9774 4.8250 4.8138

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3424 9.38 110.000000 4.8250 3:26:51 PM 4.8250 4.9859 4.8340 4.8238

FXTN 20-02 PIBD2022C021 15.0000 10Y 3/14/2022 3478 9.53    4.9941 4.8426 4.8334

FXTN 10-56    * PIBD1022H562 4.8750 10Y 8/2/2022 3619 9.92    5.0154 4.8650 4.8585

FXTN 20-03 PIBD2022J033 12.7500 10.5Y 10/17/2022 3695 10.12    5.0322 4.8824 4.8760

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3821 10.47    5.0601 4.9113 4.9050

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3919 10.74    5.0817 4.9337 4.9276

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4066 11.14    5.1142 4.9674 4.9614

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4290 11.75    5.1638 5.0187 5.0130

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4353 11.93    5.1777 5.0332 5.0275

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4451 12.19    5.1994 5.0556 5.0500

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4605 12.62    5.2334 5.0909 5.0855

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4794 13.13    5.2752 5.1342 5.1290

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4834 13.24    5.2841 5.1434 5.1382

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4885 13.38    5.2954 5.1550 5.1499

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5159 14.13 155.880000 5.2750 3:17:29 PM 5.2856 5.3560 5.2178 5.2130

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5207 14.27    5.3666 5.2288 5.2241

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5291 14.50 74.822000 5.3985 3:57:11 PM 5.3478 5.3852 5.2481 5.2434

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5480 15.01    5.4270 5.2914 5.2869

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5935 16.26    5.5276 5.3956 5.3917

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6474 17.74 26.400000 5.6500 2:53:13 PM 5.6500 5.6468 5.5191 5.5158

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6536 17.91    5.6605 5.5333 5.5300

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6718 18.41    5.7008 5.5750 5.5719

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6892 18.88 11,740.742903 5.6200 4:05:42 PM 5.6246 5.7392 5.6149 5.6120

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6970 19.10    5.7565 5.6327 5.6299

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7090 19.42 138.371000 5.8750 3:44:32 PM 5.6873 5.7830 5.6602 5.6576

RTB 20-01     * PIID2032C014 5.8750 20Y 3/1/2032 7118 19.50 389.713000 5.6550 4:14:14 PM 5.6640 5.7892 5.6666 5.6640

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7391 20.25    5.8086 5.6781 5.6618

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8097 22.18    5.8587 5.7076 5.6561

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8426 23.08    5.8821 5.7213 5.6535

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8503 23.30 3.100000 5.7500 2:08:37 PM 5.7727 5.8875 5.7245 5.6528

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8791 24.08    5.9080 5.7366 5.6505

FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9112 24.96 66.970000 5.6500 4:04:40 PM 5.6421 5.9308 5.7500 5.6479


