
Interpolated Bonds

ISIN
Instrument 

Name
Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-23 PIBD1010I236 14.6250 <1M 9/1/2010 20 0.05    4.0529 4.0617 4.0604

RTB 05-04 PIID0510H043 10.6250 1M 9/8/2010 27 0.07 1.440000 4.3000 12:26:10 PM 4.3000 4.0724 4.0844 4.0827

FXTN 05-60 PIBD0510I600 10.8750 1M 9/22/2010 41 0.11    4.0985 4.0757 4.0773

FXTN 05-61 PIBD0510L615 9.3750 4M 12/1/2010 111 0.30    4.1926 3.9402 3.9567

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 131 0.36    4.2387 4.0209 4.0262

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 158 0.43    4.3009 4.1299 4.1200

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 159 0.44    4.3032 4.1339 4.1235

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 163 0.45    4.3124 4.1501 4.1374

FXTN 05-62 PIBD0511C622 8.5000 7M 3/3/2011 203 0.56 2.000000 4.4000 3:36:15 PM 4.4000 4.3899 4.2460 4.2254

FXTN 07-36 PIBD0711D360 12.0000 8M 4/15/2011 246 0.67    4.4603 4.2917 4.2753

FXTN 05-63 PIBD0511F638 10.6250 11M 6/22/2011 314 0.86    4.5717 4.3638 4.3541

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 344 0.94 9.000000 4.4750 2:39:11 PM 4.4750 4.6208 4.3956 4.3889

RTB 03-06 PIID0311G065 8.5000 1Y 7/31/2011 353 0.97    4.6355 4.4052 4.3993

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 404 1.11    4.7317 4.4913 4.4875

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 425 1.16    4.7726 4.5300 4.5268

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 433 1.19    4.7882 4.5447 4.5417

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 481 1.32    4.8816 4.6331 4.6314

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 488 1.34    4.8953 4.6460 4.6444

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 514 1.41    4.9459 4.6939 4.6930

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 537 1.47    4.9907 4.7363 4.7360

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 558 1.53 255.326000 4.7750 3:36:25 PM 4.7752 5.0315 4.7750 4.7752

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 622 1.70    5.0692 4.9034 4.8936

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 625 1.71    5.0710 4.9094 4.8992

RTB 05-06     * PIID0512H067 7.1250 2Y 8/1/2012 720 1.97 3.845000 4.9500 2:33:38 PM 4.9552 5.1269 5.1000 5.0750

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 737 2.02    5.1331 5.1032 5.0752

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 774 2.12 7.125000 5.0000 3:50:50 PM 5.0053 5.1466 5.1101 5.0755

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 797 2.18    5.1550 5.1144 5.0758

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 828 2.27    5.1663 5.1202 5.0761

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 877 2.40    5.1842 5.1293 5.0766

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 879 2.41    5.1849 5.1297 5.0766

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 934 2.56 3,254.541000 5.0750 3:33:54 PM 5.0771 5.2050 5.1400 5.0771

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 944 2.59    5.2133 5.1473 5.0887

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 958 2.62    5.2250 5.1576 5.1048

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1007 2.76    5.2658 5.1935 5.1613

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1052 2.88    5.3033 5.2265 5.2131

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1084 2.97    5.3300 5.2500 5.2500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1154 3.16    5.3565 5.2601 5.2586

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1178 3.23    5.3656 5.2636 5.2615

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1264 3.46 45,600.710000 5.2650 4:10:28 PM 5.2721 5.3981 5.2760 5.2721

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1321 3.62    5.5343 5.4274 5.4249

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1433 3.93    5.8019 5.7250 5.7250

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1504 4.12 5,700.000000 5.5150 4:11:53 PM 5.5403 5.8349 5.7410 5.7351

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1514 4.15 4,249.384000 5.5250 3:43:57 PM 5.5423 5.8395 5.7432 5.7365
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SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1524 4.18    5.8441 5.7455 5.7380

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1657 4.54 0.400000 5.5500 2:28:35 PM 5.5500 5.9058 5.7754 5.7569

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1735 4.75 400.000000 5.8150 11:12:19 AM 5.8150 5.9420 5.7929 5.7681

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1744 4.78 1,840.000000 5.7000 3:01:44 PM 5.7595 5.9462 5.7949 5.7693

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1839 5.04    5.9656 5.8033 5.7811

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1951 5.35    5.9885 5.8131 5.7950

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1979 5.42    5.9942 5.8156 5.7985

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1994 5.46 4,430.954000 5.7550 4:14:39 PM 5.8004 5.9973 5.8169 5.8004

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2057 5.64    6.0288 5.8542 5.8344

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2085 5.71    6.0428 5.8707 5.8496

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2215 6.07 10,600.000000 5.9100 3:58:12 PM 5.9198 6.1077 5.9476 5.9198

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2235 6.12 26.366000 6.2500 3:33:13 PM 6.1537 6.1694 5.9813 5.9514

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2288 6.27    6.3328 6.0707 6.0349

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2423 6.64 5,150.000000 6.1750 3:51:44 PM 6.2856 6.7491 6.2982 6.2477

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2447 6.70    6.8231 6.3387 6.2856

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2568 7.04    6.8752 6.4252 6.3708

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2729 7.48    6.9445 6.5403 6.4842

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3022 8.28    7.0706 6.7497 6.6905

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3113 8.53    7.1098 6.8148 6.7546

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3477 9.53 416.000000 6.9750 3:23:09 PM 7.0110 7.2665 7.0750 7.0110

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4232 11.59    7.5054 7.3324 7.2810

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4449 12.19    7.5741 7.4064 7.3587

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4575 12.53    7.6140 7.4494 7.4038

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4673 12.80    7.6450 7.4828 7.4388

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4820 13.21    7.6915 7.5329 7.4914

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5044 13.82    7.7624 7.6093 7.5715

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5107 13.99    7.7823 7.6307 7.5941

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5205 14.26    7.8133 7.6641 7.6291

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5359 14.68    7.8621 7.7166 7.6842

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5548 15.20    7.9219 7.7811 7.7518

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5588 15.31    7.9345 7.7947 7.7661

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5639 15.45    7.9507 7.8121 7.7844

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5961 16.33    8.0525 7.9219 7.8996

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6234 17.08 5.000000 8.0000 10:16:49 AM 8.0000 8.1389 8.0150 7.9972

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6689 18.33    8.2829 8.1701 8.1600

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7228 19.80 4.000000 8.1000 2:35:54 PM 8.1000 8.4535 8.3539 8.3528

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7290 19.97    8.4731 8.3750 8.3750

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7472 20.47    8.5195 8.4187 8.4187

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7724 21.16    8.5838 8.4793 8.4793

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8145 22.32    8.6911 8.5804 8.5804

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8851 24.25    8.8712 8.7500 8.7500


