
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 07-42 PIBD0713A421 9.0000 <1M 1/5/2013 8 0.02    2.9365 2.8984 2.8875

FXTN 03-19 PIBD0313A199 5.2500 <1M 1/7/2013 10 0.03    2.7755 2.7266 2.7125

FXTN 07-43 PIBD0713C438 8.7500 2M 3/3/2013 65 0.18    0.6989 0.5214 0.4968

FXTN 05-66 PIBD0513C664 6.6250 2M 3/13/2013 75 0.21    0.6285 0.4500 0.4333

FXTN 10-31 PIBD1013C316 12.7500 3M 3/27/2013 89 0.24    0.5300 0.3500 0.3444

FXTN 10-32 PIBD1013E320 11.7500 5M 5/15/2013 138 0.38    0.6317 0.4500 0.4500

FXTN 07-44 PIBD0713F446 9.6250 6M 6/29/2013 183 0.50    0.7867 0.6045 0.6036

RTB 05-07 PIID0513G075 9.0000 7M 7/31/2013 215 0.59 36.000000 0.6500 2:22:00 PM 0.6500 0.8300 0.6521 0.6417

FXTN 10-33 PIBD1013J337 11.0000 10M 10/9/2013 285 0.78    0.9245 0.7563 0.7250

FXTN 07-45 PIBD0713K457 7.1250 10M 11/2/2013 309 0.85    0.9569 0.7920 0.7536

FXTN 05-67 PIBD0514A673 6.2500 1.5Y 1/27/2014 395 1.08    1.3167 1.1026 1.0984

FXTN 10-34 PIBD1014C341 12.3750 1.5Y 3/25/2014 452 1.24    1.6891 1.4090 1.4604

FXTN 10-35 PIBD1014G356 12.7500 2Y 7/15/2014 564 1.55    2.4208 2.0109 2.1715

RTB 05-08 PIID0514I080 6.2500 2Y 9/24/2014 635 1.74 81.700000 3.3250 3:37:03 PM 2.4393 2.8847 2.3925 2.6224

FXTN 07-46 PIBD0714J466 6.5000 2Y 10/4/2014 645 1.77    2.9501 2.4463 2.6858

SPTB 10-03    * SPTB1014J037 12.2500 2Y 10/14/2014 655 1.79 500.000000 2.8000 3:20:59 PM 2.8000 3.0154 2.5000 2.7493

FXTN 10-36 PIBD1015B367 12.3750 2.5Y 2/24/2015 788 2.16    3.2352 2.7180 2.8307

FXTN 05-68 PIBD0515E685 6.3750 2.5Y 5/13/2015 866 2.37    3.3641 2.8459 2.8785

FXTN 07-47 PIBD0715E477 8.3750 2.5Y 5/22/2015 875 2.40 375.000000 2.6450 12:12:22 PM 2.8360 3.3790 2.8607 2.8840

FXTN 04-20 PIBD0415G203 4.8750 3Y 7/21/2015 935 2.56    3.4782 2.9590 2.9207

RTB 05-09 PIID0515H097 5.8750 3Y 8/19/2015 964 2.64 65.000000 3.0000 2:22:51 PM 3.0107 3.5261 3.0066 2.9385

FXTN 10-37 PIBD1015H370 11.8750 3Y 8/25/2015 970 2.66    3.5360 3.0164 2.9421

FXTN 05-69 PIBD0515K697 4.6250 3Y 11/25/2015 1062 2.91    3.6881 3.1672 2.9984

FXTN 10-38    * PIBD1015L384 10.1250 3Y 12/15/2015 1082 2.96    3.7212 3.2000 3.0107

FXTN 10-39 PIBD1016A393 9.2500 3.5Y 1/12/2016 1110 3.04    3.7493 3.2353 3.0617

FXTN 07-48 PIBD0716A488 7.0000 3.5Y 1/27/2016 1125 3.08 902.000000 3.3000 10:15:12 AM 3.3000 3.7643 3.2542 3.0891

RTB 05-10 PIID0516C107 6.0000 3.5Y 3/3/2016 1161 3.18    3.8005 3.2996 3.1547

FXTN 10-40 PIBD1016C407 7.5000 3.5Y 3/30/2016 1188 3.25    3.8276 3.3337 3.2039

FXTN 10-41 PIBD1016D416 7.0000 3.5Y 4/27/2016 1216 3.33    3.8557 3.3690 3.2549

FXTN 10-42 PIBD1016I420 9.1250 4Y 9/4/2016 1346 3.69 22.000000 3.5000 2:25:26 PM 3.6685 3.9863 3.5329 3.4919

RTB 07-01 PIID0716I018 7.0000 4Y 9/24/2016 1366 3.74 1.000000 4.0000 3:26:04 PM 4.0000 4.0064 3.5582 3.5284

FXTN 10-43    * PIBD1016K436 6.2500 4Y 11/16/2016 1419 3.89    4.0596 3.6250 3.6250

FXTN 07-49 PIBD0717C493 7.0000 4.5Y 3/31/2017 1554 4.26 370.000000 3.6000 8:54:08 AM 3.6000 4.0785 3.6534 3.6270

FXTN 20-01 PIBD2017D011 14.3750 4.5Y 4/24/2017 1578 4.32    4.0819 3.6584 3.6273

FXTN 05-70 PIBD0517G705 4.6250 5Y 7/5/2017 1650 4.52 250.000000 3.6250 3:13:44 PM 3.6250 4.0920 3.6735 3.6284

RTB 07-02 PIID0717H026 6.6250 5Y 8/19/2017 1695 4.64 2.500000 3.8500 10:16:35 AM 3.8500 4.0983 3.6830 3.6291

FXTN 10-44 PIBD1017H447 7.7500 5Y 8/23/2017 1699 4.65    4.0988 3.6838 3.6291

FXTN 07-50 PIBD0717J502 5.3750 5Y 10/28/2017 1765 4.84 1.000000 4.4000 11:28:28 AM 4.4000 4.1081 3.6977 3.6301

FXTN 05-71    * PIBD0517K719 4.1250 5Y 11/8/2017 1776 4.87    4.1096 3.7000 3.6303

FXTN 10-45 PIBD1018A451 5.8750 5.5Y 1/31/2018 1860 5.10    4.1120 3.7226 3.6607

FXTN 07-51 PIBD0718H511 5.0000 6Y 8/18/2018 2059 5.64 14.050000 3.6500 10:05:20 AM 3.6500 4.1177 3.7761 3.7329

FXTN 10-47 PIBD1018K478 8.8750 6Y 11/20/2018 2153 5.90    4.1203 3.8013 3.7670

FXTN 10-48 PIBD1019B485 7.8750 6.5Y 2/19/2019 2244 6.15    4.1229 3.8258 3.7999

FXTN 07-53 PIBD0719D531 5.0000 6.5Y 4/26/2019 2310 6.33    4.1248 3.8435 3.8239
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FXTN 07-54 PIBD0719G547 4.7500 7Y 7/19/2019 2394 6.56    4.1272 3.8661 3.8543

FXTN 07-55 PIBD0719H555 4.7500 7Y 8/30/2019 2436 6.67    4.1284 3.8774 3.8695

FXTN 07-56    * PIBD0719K560 3.8750 7Y 11/22/2019 2520 6.90    4.1308 3.9000 3.9000

FXTN 10-50 PIBD1020B508 7.7500 7.5Y 2/18/2020 2608 7.15    4.1530 3.9258 3.9238

RTB 10-01 PIID1020H015 7.2500 8Y 8/19/2020 2791 7.65 0.050000 4.2500 9:36:20 AM 4.2500 4.1993 3.9793 3.9732

FXTN 10-51 PIBD1020I510 6.1250 8Y 9/16/2020 2819 7.72 51.650000 4.1000 8:50:34 AM 4.1000 4.2064 3.9875 3.9808

FXTN 10-52 PIBD1020L525 5.8750 8Y 12/16/2020 2910 7.97    4.2294 4.0142 4.0054

RTB 10-02 PIID1021C027 7.3750 8.5Y 3/3/2021 2987 8.18 599.265000 4.3000 10:34:24 AM 4.2933 4.2489 4.0367 4.0262

FXTN 10-53 PIBD1021D531 6.5000 8.5Y 4/28/2021 3043 8.34    4.2631 4.0531 4.0414

RTB 10-03 PIID1021J039 5.7500 9Y 10/20/2021 3218 8.82 4,600.000000 4.2000 11:20:32 AM 4.2000 4.3073 4.1044 4.0886

FXTN 10-55 PIBD1021K551 5.7500 9Y 11/24/2021 3253 8.91 0.500000 4.1250 12:50:57 PM 4.1250 4.3162 4.1146 4.0981

FXTN 10-54 PIBD1022G545 6.3750 9.5Y 1/19/2022 3309 9.07 199.600000 4.1850 10:49:29 AM 4.1875 4.3303 4.1310 4.1132

FXTN 20-02 PIBD2022C021 15.0000 9.5Y 3/14/2022 3363 9.21    4.3440 4.1468 4.1278

FXTN 10-56 PIBD1022H562 4.8750 10Y 8/2/2022 3504 9.60    4.3797 4.1881 4.1659

FXTN 10-57 PIBD1022I570 4.7500 10Y 9/13/2022 3546 9.72 18.750000 4.1500 12:32:43 PM 4.1500 4.3903 4.2004 4.1773

FXTN 20-03 PIBD2022J033 12.7500 10Y 10/17/2022 3580 9.81    4.3989 4.2104 4.1865

FXTN 10-58    * PIBD1022L585 4.0000 10Y 12/6/2022 3630 9.95    4.4115 4.2250 4.2000

FXTN 20-04 PIBD2023B048 13.0000 10.5Y 2/20/2023 3706 10.15    4.4439 4.2552 4.2307

FXTN 20-05 PIBD2023E054 11.8750 10.5Y 5/29/2023 3804 10.42    4.4855 4.2942 4.2704

FXTN 20-06 PIBD2023J068 11.3750 11Y 10/23/2023 3951 10.82    4.5481 4.3527 4.3299

FXTN 20-07 PIBD2024F075 12.3750 12Y 6/3/2024 4175 11.44    4.6433 4.4417 4.4205

FXTN 20-08 PIBD2024H086 12.8750 12Y 8/5/2024 4238 11.61    4.6701 4.4668 4.4460

FXTN 20-09 PIBD2024K091 13.7500 12Y 11/11/2024 4336 11.88    4.7118 4.5058 4.4856

FXTN 20-10 PIBD2025D103 12.1250 13Y 4/14/2025 4490 12.30    4.7773 4.5670 4.5479

FXTN 20-11 PIBD2025J116 12.1250 13Y 10/20/2025 4679 12.82    4.8577 4.6422 4.6244

FXTN 25-01 PIBD2525K015 18.2500 13Y 11/29/2025 4719 12.93    4.8747 4.6581 4.6406

FXTN 20-12 PIBD2026A122 10.2500 14Y 1/19/2026 4770 13.07    4.8964 4.6784 4.6612

RTB 15-01 PIID1526J019 6.2500 14Y 10/20/2026 5044 13.82 0.450000 5.2000 2:24:02 PM 5.1416 5.0130 4.7873 4.7720

FXTN 20-13 PIBD2026L139 8.0000 14Y 12/7/2026 5092 13.95    5.0334 4.8064 4.7915

RTB 15-02 PIID1527C023 5.3750 15Y 3/1/2027 5176 14.18    5.0691 4.8398 4.8254

FXTN 20-14 PIBD2027I140 8.6250 15Y 9/6/2027 5365 14.70    5.1495 4.9150 4.9019

FXTN 20-15 PIBD2028L151 9.5000 16Y 12/4/2028 5820 15.95    5.3430 5.0960 5.0860

FXTN 20-16 PIBD2030E166 8.7500 18Y 5/27/2030 6359 17.42    5.5723 5.3103 5.3040

FXTN 25-02 PIBD2530G029 12.5000 18Y 7/28/2030 6421 17.59    5.5986 5.3350 5.3291

FXTN 25-03 PIBD2531A032 11.2500 19Y 1/26/2031 6603 18.09 25.000000 5.5500 3:24:21 PM 5.5500 5.6761 5.4074 5.4027

FXTN 20-17 PIBD2031G171 8.0000 19Y 7/19/2031 6777 18.57 13,627.893000 5.5750 4:14:55 PM 5.5796 5.7501 5.4765 5.4731

FXTN 25-04 PIBD2531J042 9.3750 19Y 10/5/2031 6855 18.78    5.7832 5.5076 5.5047

FXTN 20-18 PIBD2032B183 5.8750 19Y 2/2/2032 6975 19.11 3,802.419000 5.6500 3:22:58 PM 5.6795 5.8343 5.5553 5.5532

RTB 20-01 PIID2032C014 5.8750 19Y 3/1/2032 7003 19.19 54.672000 5.6150 3:52:04 PM 5.6137 5.8462 5.5664 5.5646

FXTN 20-19 PIBD2032I195 5.7500 20Y 9/27/2032 7213 19.76 1.000000 5.5500 10:09:07 AM 5.5500 5.9355 5.6499 5.6495

FXTN 25-05    * PIBD2532K057 8.5000 20Y 11/29/2032 7276 19.93    5.9623 5.6750 5.6750

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 7982 21.87    5.9309 5.6790 5.6750

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8311 22.77    5.9163 5.6808 5.6751

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8388 22.98 43.300000 5.7000 2:49:46 PM 5.6861 5.9128 5.6813 5.6751
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FXTN 25-09 PIBD2536I097 7.6250 25Y 9/29/2036 8676 23.77    5.9000 5.6829 5.6751

FXTN 25-10 PIBD2537H103 5.7500 25Y 8/16/2037 8997 24.65 3.650000 5.5600 3:18:54 PM 5.5600 5.8858 5.6847 5.6751

RTB 25-01     * PIID2537J015 6.1250 25Y 10/24/2037 9066 24.84 18,911.717000 5.6700 3:48:24 PM 5.6751 5.8827 5.6851 5.6751


