
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 10-30 PIBD1012J302 12.1250 <1M 10/17/2012 1     3.7500 3.7500 3.7500

FXTN 07-41 PIBD0712K413 10.5000 1M 11/17/2012 32 0.09    1.5255 1.3807 1.3807

FXTN 07-42 PIBD0713A421 9.0000 2M 1/5/2013 81 0.22    0.9953 0.8071 0.8071

FXTN 03-19 PIBD0313A199 5.2500 2M 1/7/2013 83 0.23    0.9845 0.7952 0.7952

FXTN 07-43 PIBD0713C438 8.7500 5M 3/3/2013 138 0.38 0.278000 1.7500 3:26:39 PM 1.7500 1.0393 0.8532 0.8532

FXTN 05-66 PIBD0513C664 6.6250 5M 3/13/2013 148 0.41    1.0755 0.8925 0.8925

FXTN 10-31 PIBD1013C316 12.7500 5M 3/27/2013 162 0.44    1.1262 0.9475 0.9475

FXTN 10-32 PIBD1013E320 11.7500 7M 5/15/2013 211 0.58    1.2621 1.0800 1.0755

FXTN 07-44 PIBD0713F446 9.6250 9M 6/29/2013 256 0.70    1.3582 1.1604 1.1486

RTB 05-07 PIID0513G075 9.0000 10M 7/31/2013 288 0.79 16.969902 1.5000 10:54:14 AM 1.5000 1.4266 1.2175 1.2006

FXTN 10-33 PIBD1013J337 11.0000 1Y 10/9/2013 358 0.98    1.5890 1.3573 1.3297

FXTN 07-45 PIBD0713K457 7.1250 1.5Y 11/2/2013 382 1.05    1.6843 1.4509 1.4215

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 468 1.28 800.000000 1.9750 9:10:49 AM 1.9750 2.0260 1.7862 1.7505

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 525 1.44    2.2524 2.0085 1.9685

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 637 1.75    2.6973 2.4452 2.3969

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 708 1.94 17.000000 2.4750 10:30:30 AM 2.4750 2.9794 2.7220 2.6685

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 718 1.97    3.0191 2.7610 2.7067

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 728 1.99    3.0588 2.8000 2.7450

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 861 2.36    3.4879 3.2011 3.1250

FXTN 05-68 PIBD0515E685 6.3750 3Y 5/13/2015 939 2.57    3.7395 3.4363 3.3479

FXTN 07-47 PIBD0715E477 8.3750 3Y 5/22/2015 948 2.60 25.000000 3.6250 8:50:29 AM 3.6250 3.7685 3.4635 3.3736

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 1008 2.76    3.9621 3.6444 3.5450

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 1037 2.84 7.510000 4.0000 3:40:14 PM 4.1133 4.0556 3.7319 3.6279

FXTN 10-37    * PIBD1015H370 11.8750 3Y 8/25/2015 1043 2.86    4.0750 3.7500 3.6450

FXTN 05-69 PIBD0515K697 4.6250 3.5Y 11/25/2015 1135 3.11    4.1912 3.8720 3.7797

FXTN 10-38 PIBD1015L384 10.1250 3.5Y 12/15/2015 1155 3.16    4.2164 3.8985 3.8090

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1183 3.24    4.2518 3.9356 3.8501

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1198 3.28    4.2707 3.9555 3.8720

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1234 3.38 14.850000 4.2500 3:41:36 PM 4.2946 4.3162 4.0032 3.9247

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1261 3.45    4.3503 4.0390 3.9643

FXTN 10-41 PIBD1016D416 7.0000 4Y 4/27/2016 1289 3.53    4.3856 4.0761 4.0053

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1419 3.89 1.000000 4.5000 8:45:33 AM 4.5000 4.5497 4.2485 4.1957

RTB 07-01     * PIID0716I018 7.0000 4Y 9/24/2016 1439 3.94 10.000000 4.4000 2:23:49 PM 4.4000 4.5750 4.2750 4.2250

FXTN 10-43 PIBD1016K436 6.2500 4.5Y 11/16/2016 1492 4.09    4.6102 4.2869 4.2409

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1627 4.46 1.000000 4.6000 2:52:06 PM 4.6000 4.6999 4.3173 4.2815

FXTN 20-01 PIBD2017D011 14.3750 5Y 4/24/2017 1651 4.52    4.7158 4.3227 4.2887

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1723 4.72    4.7636 4.3390 4.3103

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1768 4.84 0.150000 4.6000 2:37:28 PM 4.6000 4.7935 4.3491 4.3238

FXTN 10-44    * PIBD1017H447 7.7500 5Y 8/23/2017 1772 4.85    4.7962 4.3500 4.3250

FXTN 07-50 PIBD0717J502 5.3750 5.5Y 10/28/2017 1838 5.04    4.7987 4.3701 4.3474

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1933 5.30    4.8025 4.3992 4.3796

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2132 5.84 459.787000 4.4000 11:34:51 AM 4.4000 4.8102 4.4599 4.4471

FXTN 10-47 PIBD1018K478 8.8750 6.5Y 11/20/2018 2226 6.10    4.8139 4.4886 4.4790

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2317 6.35    4.8175 4.5164 4.5099
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FXTN 07-53 PIBD0719D531 5.0000 7Y 4/26/2019 2383 6.53    4.8201 4.5365 4.5323

FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2467 6.76    4.8234 4.5622 4.5608

FXTN 07-55    * PIBD0719H555 4.7500 7Y 8/30/2019 2509 6.87    4.8250 4.5750 4.5750

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2681 7.35    4.8597 4.5900 4.5900

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2864 7.85    4.8966 4.6060 4.6060

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2892 7.92    4.9023 4.6085 4.6085

FXTN 10-52 PIBD1020L525 5.8750 8.5Y 12/16/2020 2983 8.17 20.900000 4.7050 3:27:05 PM 4.7120 4.9206 4.6164 4.6164

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 3060 8.38 1.413687 4.4500 11:37:56 AM 4.4500 4.9361 4.6232 4.6232

FXTN 10-53 PIBD1021D531 6.5000 9Y 4/28/2021 3116 8.54    4.9474 4.6281 4.6281

RTB 10-03 PIID1021J039 5.7500 9.5Y 10/20/2021 3291 9.02 26.734000 4.7500 3:40:45 PM 4.7542 4.9827 4.6434 4.6434

FXTN 10-55 PIBD1021K551 5.7500 9.5Y 11/24/2021 3326 9.11    4.9898 4.6464 4.6464

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3382 9.27 0.960000 4.7250 11:49:21 AM 4.7250 5.0011 4.6513 4.6513

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3436 9.41    5.0120 4.6560 4.6560

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3577 9.80    5.0404 4.6684 4.6684

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3619 9.92 200.000000 4.6750 10:53:49 AM 4.6750 5.0489 4.6720 4.6720

FXTN 20-03    * PIBD2022J033 12.7500 10Y 10/17/2022 3653 10.01    5.0558 4.6750 4.6750

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3779 10.35    5.0850 4.7105 4.7105

FXTN 20-05 PIBD2023E054 11.8750 11Y 5/29/2023 3877 10.62    5.1078 4.7382 4.7382

FXTN 20-06 PIBD2023J068 11.3750 12Y 10/23/2023 4024 11.02    5.1420 4.7797 4.7797

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4248 11.64    5.1940 4.8429 4.8429

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4311 11.81    5.2087 4.8606 4.8606

FXTN 20-09 PIBD2024K091 13.7500 13Y 11/11/2024 4409 12.08    5.2314 4.8883 4.8883

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4563 12.50    5.2672 4.9317 4.9317

FXTN 20-11 PIBD2025J116 12.1250 14Y 10/20/2025 4752 13.02    5.3112 4.9851 4.9851

FXTN 25-01 PIBD2525K015 18.2500 14Y 11/29/2025 4792 13.13    5.3204 4.9964 4.9964

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4843 13.27    5.3323 5.0107 5.0107

RTB 15-01 PIID1526J019 6.2500 15Y 10/20/2026 5117 14.02 92.998000 5.3000 3:48:04 PM 5.3550 5.3960 5.0880 5.0880

FXTN 20-13 PIBD2026L139 8.0000 15Y 12/7/2026 5165 14.15    5.4071 5.1016 5.1016

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5249 14.38 18.845000 5.3850 3:58:18 PM 5.3634 5.4266 5.1253 5.1253

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5438 14.90    5.4706 5.1786 5.1786

FXTN 20-15 PIBD2028L151 9.5000 17Y 12/4/2028 5893 16.15    5.5763 5.3070 5.3070

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6432 17.62    5.7015 5.4591 5.4591

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6494 17.79    5.7160 5.4765 5.4765

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6676 18.29    5.7582 5.5279 5.5279

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6850 18.77 1,825.636700 5.6450 4:00:53 PM 5.6487 5.7987 5.5770 5.5770

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6928 18.98    5.8168 5.5990 5.5990

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 7048 19.31 35.500000 5.8250 3:50:48 PM 5.8368 5.8447 5.6329 5.6329

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7076 19.39 1,001.466000 5.7225 4:08:17 PM 5.7417 5.8512 5.6408 5.6408

FXTN 20-19    * PIBD2032I195 5.7500 20Y 9/27/2032 7286 19.96 5.000000 5.6250 2:27:59 PM 5.6375 5.9000 5.7000 5.7000

FXTN 25-05 PIBD2532K057 8.5000 25Y 11/29/2032 7349 20.13    5.9095 5.7088 5.7060

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8055 22.07    6.0161 5.8078 5.7733

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8384 22.97 0.500000 6.1000 10:37:33 AM 6.1000 6.0657 5.8539 5.8046

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8461 23.18    6.0773 5.8647 5.8120

FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8749 23.97    6.1208 5.9050 5.8394
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FXTN 25-10    * PIBD2537H103 5.7500 25Y 8/16/2037 9070 24.85    6.1692 5.9500 5.8700


