
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 16 0.04    4.0473 4.0208 3.9745

RTB 05-04 PIID0510H043 10.6250 <1M 9/8/2010 23 0.06 13.600000 4.2000 3:05:10 PM 4.2000 4.0693 4.0306 3.9625

FXTN 05-60 PIBD0510I600 10.8750 1M 9/22/2010 37 0.10    4.1135 4.0500 3.9387

FXTN 05-61 PIBD0510L615 9.3750 4M 12/1/2010 107 0.29    4.1962 4.1348 4.2071

FXTN 10-26 PIBD1010L261 17.5000 4M 12/21/2010 127 0.35    4.2374 4.1845 4.2395

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 154 0.42    4.2930 4.2516 4.2833

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 155 0.42    4.2951 4.2541 4.2849

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 159 0.44    4.3033 4.2641 4.2914

FXTN 05-62 PIBD0511C622 8.5000 7M 3/3/2011 199 0.55 0.952000 4.2750 11:43:57 AM 4.2750 4.3833 4.3558 4.3467

FXTN 07-36 PIBD0711D360 12.0000 8M 4/15/2011 242 0.66    4.4591 4.4214 4.3654

FXTN 05-63 PIBD0511F638 10.6250 10M 6/22/2011 310 0.85    4.5790 4.5252 4.3949

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 340 0.93 25.075000 4.6500 10:55:55 AM 4.6500 4.6319 4.5710 4.4079

RTB 03-06 PIID0311G065 8.5000 1Y 7/31/2011 349 0.96 0.390000 4.4000 2:52:57 PM 4.5534 4.6478 4.5847 4.4118

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 400 1.10    4.7449 4.6736 4.5284

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 421 1.15    4.7856 4.7113 4.5859

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 429 1.18    4.8011 4.7256 4.6078

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 477 1.31    4.8942 4.8118 4.7392

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 484 1.33    4.9077 4.8244 4.7583

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 510 1.40    4.9582 4.8710 4.8295

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 533 1.46    5.0027 4.9123 4.8925

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 554 1.52 3.000000 4.9500 3:17:09 PM 4.7832 5.0435 4.9500 4.9500

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 618 1.69    5.0742 4.9698 4.9698

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 621 1.70    5.0756 4.9707 4.9707

RTB 05-06     * PIID0512H067 7.1250 2Y 8/1/2012 716 1.96    5.1212 5.0000 5.0000

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 733 2.01    5.1235 4.9941 4.9942

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 770 2.11 430.112300 4.9000 3:46:06 PM 5.0023 5.1286 4.9814 4.9815

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 793 2.17    5.1318 4.9735 4.9736

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 824 2.26    5.1361 4.9628 4.9630

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 873 2.39    5.1429 4.9459 4.9462

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 875 2.40 960.580000 5.0010 2:57:13 PM 4.9927 5.1432 4.9452 4.9455

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 930 2.55 288.084600 4.9250 3:16:51 PM 4.9266 5.1508 4.9263 4.9266

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 940 2.58    5.1575 4.9412 4.9415

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 954 2.61    5.1668 4.9621 4.9623

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1003 2.75    5.1996 5.0351 5.0353

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1048 2.87    5.2297 5.1023 5.1023

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1080 2.96    5.2512 5.1500 5.1500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1150 3.15    5.2716 5.1432 5.1494

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1174 3.22 60.200000 5.3400 2:57:33 PM 5.3400 5.2787 5.1408 5.1492

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1260 3.45 22,114.016973 5.1750 4:13:15 PM 5.1484 5.3038 5.1324 5.1484

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1317 3.61 11.965000 5.5000 3:00:04 PM 5.5000 5.4031 5.2564 5.2670

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1429 3.92    5.5981 5.5000 5.5000

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1500 4.11 2,468.999000 5.4000 3:52:42 PM 5.4016 5.6456 5.5237 5.5237

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1510 4.14 850.000000 5.5000 10:53:50 AM 5.3970 5.6523 5.5271 5.5271
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SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1520 4.16    5.6590 5.5304 5.5304

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1653 4.53    5.7479 5.5749 5.5749

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1731 4.74 100.000000 5.6000 10:48:45 AM 5.6000 5.8001 5.6010 5.6010

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1740 4.77 150.000000 5.6100 10:55:20 AM 5.6067 5.8062 5.6040 5.6040

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1835 5.03    5.7860 5.5854 5.5900

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1947 5.33    5.7622 5.5635 5.5734

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1975 5.41    5.7563 5.5580 5.5693

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1990 5.45 8,156.780000 5.6150 4:09:16 PM 5.5671 5.7531 5.5551 5.5671

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2053 5.62    5.7905 5.5886 5.5986

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2081 5.70    5.8071 5.6036 5.6126

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2211 6.06 7,250.000000 5.8000 4:03:37 PM 5.6776 5.8842 5.6728 5.6776

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2231 6.11 334.526000 6.2000 4:03:34 PM 6.0056 5.9413 5.6857 5.6898

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2284 6.26    6.0924 5.7199 5.7221

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2419 6.63 2,308.000000 5.8200 4:10:09 PM 5.8148 6.4773 5.8071 5.8044

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2443 6.69 35.000000 6.1000 10:28:25 AM 6.1000 6.5458 5.8226 5.8190

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2564 7.02    6.5926 5.9358 5.9322

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2725 7.47    6.6549 6.0865 6.0828

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3018 8.27    6.7682 6.3608 6.3568

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3109 8.52 80.535000 6.8250 11:16:54 AM 6.8250 6.8034 6.4459 6.4419

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3473 9.52 802.460000 6.7500 11:50:03 AM 6.7823 6.9442 6.7866 6.7823

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4228 11.58    7.2245 7.0269 7.0244

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4445 12.18    7.3050 7.0959 7.0940

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4571 12.52    7.3518 7.1360 7.1344

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4669 12.79    7.3882 7.1672 7.1659

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4816 13.19    7.4428 7.2140 7.2130

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5040 13.81    7.5259 7.2853 7.2849

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5103 13.98    7.5493 7.3053 7.3051

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5201 14.25    7.5857 7.3365 7.3365

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5355 14.67    7.6428 7.3855 7.3859

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5544 15.19    7.7130 7.4457 7.4465

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5584 15.30    7.7278 7.4584 7.4593

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5635 15.44    7.7468 7.4746 7.4757

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5957 16.32    7.8663 7.5771 7.5789

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6230 17.07    7.9676 7.6640 7.6665

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6685 18.32    8.1365 7.8088 7.8124

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7224 19.79 80.660000 8.0700 4:01:11 PM 8.0052 8.3366 7.9803 7.9853

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7286 19.96    8.3596 8.0000 8.0052

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7468 20.46    8.4166 8.0874 8.0920

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7720 21.15    8.4954 8.2085 8.2123

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8141 22.30    8.6272 8.4108 8.4131

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8847 24.24    8.8481 8.7500 8.7500


