
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

RTB 05-04 PIID0510H043 10.6250 <1M 9/8/2010 6 0.02    4.0216 3.9989 3.9986

FXTN 05-60 PIBD0510I600 10.8750 <1M 9/22/2010 20 0.05    4.0819 3.9958 3.9945

FXTN 05-61 PIBD0510L615 9.3750 3M 12/1/2010 90 0.25    4.1712 4.0965 4.0955

FXTN 10-26 PIBD1010L261 17.5000 4M 12/21/2010 110 0.30    4.2273 4.1407 4.1399

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 137 0.38 17.000000 4.2500 11:07:38 AM 4.2500 4.3030 4.2003 4.1998

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 138 0.38    4.3058 4.2026 4.2020

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 142 0.39    4.3171 4.2114 4.2109

FXTN 05-62 PIBD0511C622 8.5000 6M 3/3/2011 182 0.50    4.4293 4.2998 4.2997

FXTN 07-36 PIBD0711D360 12.0000 8M 4/15/2011 225 0.62    4.4899 4.3729 4.3487

FXTN 05-63 PIBD0511F638 10.6250 10M 6/22/2011 293 0.80    4.5702 4.4830 4.4144

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 323 0.88 9.150840 5.2500 3:51:46 PM 5.2500 4.6056 4.5316 4.4433

RTB 03-06 PIID0311G065 8.5000 11M 7/31/2011 332 0.91 40.200000 5.1000 3:07:09 PM 4.4283 4.6163 4.5461 4.4520

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 383 1.05    4.6982 4.6194 4.5222

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 404 1.11    4.7399 4.6461 4.5588

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 412 1.13    4.7558 4.6563 4.5727

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 460 1.26    4.8510 4.7174 4.6563

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 467 1.28    4.8649 4.7263 4.6685

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 493 1.35    4.9165 4.7594 4.7138

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 516 1.41    4.9622 4.7887 4.7538

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 537 1.47 126.100000 4.6950 2:31:58 PM 4.7904 5.0038 4.8154 4.7904

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 601 1.65    5.0417 4.8903 4.8653

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 604 1.65    5.0434 4.8939 4.8689

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 699 1.92 2.000000 5.5000 3:10:39 PM 5.5000 5.0996 5.0051 4.9801

FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 716 1.96    5.1096 5.0250 5.0000

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 753 2.06 82.130000 4.9500 3:24:27 PM 4.9493 5.1079 5.0297 4.9953

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 776 2.13    5.1068 5.0326 4.9924

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 807 2.21    5.1054 5.0365 4.9885

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 856 2.35    5.1031 5.0428 4.9822

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 858 2.35 20.000000 4.9250 12:04:35 PM 4.9250 5.1030 5.0430 4.9820

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 913 2.50 13.000000 5.0000 11:30:43 AM 5.0000 5.1004 5.0500 4.9750

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 923 2.53    5.1048 5.0517 4.9800

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 937 2.57    5.1111 5.0540 4.9870

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 986 2.70    5.1330 5.0622 5.0115

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1031 2.82    5.1530 5.0697 5.0340

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1063 2.91 10.000000 5.0750 3:19:11 PM 5.1873 5.1673 5.0750 5.0500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1133 3.10    5.1615 5.0660 5.0509

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1157 3.17    5.1595 5.0629 5.0512

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1243 3.41 9,973.169000 5.0535 4:14:14 PM 5.0523 5.1523 5.0519 5.0523

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1300 3.56    5.2527 5.1609 5.1612

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1412 3.87    5.4500 5.3750 5.3750

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1483 4.06 2,211.462000 5.3350 4:08:10 PM 5.3282 5.4722 5.3902 5.3913

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1493 4.09 942.000000 5.3450 4:12:32 PM 5.3455 5.4753 5.3923 5.3936

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1503 4.12    5.4784 5.3945 5.3959
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FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1636 4.48    5.5200 5.4230 5.4266

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1714 4.70 269.000000 5.4550 2:06:38 PM 5.4587 5.5444 5.4397 5.4445

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1723 4.72 158.600000 5.5250 12:18:30 PM 5.5250 5.5472 5.4416 5.4466

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1812 4.96 1,108.995200 5.4650 4:11:06 PM 5.4627 5.5750 5.4607 5.4671

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1818 4.98    5.5769 5.4620 5.4684

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1930 5.29    5.5691 5.4587 5.4605

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1958 5.36    5.5672 5.4579 5.4586

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1973 5.41 5,323.474000 5.4550 4:11:21 PM 5.4575 5.5662 5.4575 5.4575

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2036 5.58    5.5996 5.4981 5.4901

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2064 5.65 41.000000 5.6800 3:04:36 PM 5.6646 5.6145 5.5162 5.5046

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2194 6.01 1,633.173000 5.5650 4:05:00 PM 5.5719 5.6835 5.6000 5.5719

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2214 6.07 367.018000 5.6500 3:15:30 PM 5.6605 5.7084 5.6070 5.5806

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2267 6.21    5.7744 5.6255 5.6036

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2402 6.58 2,745.638000 5.7100 4:02:44 PM 5.7063 5.9425 5.6728 5.6623

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2426 6.65    5.9724 5.6812 5.6727

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2543 6.97 924.503014 5.7850 3:47:31 PM 5.7817 6.1181 5.7221 5.7236

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2547 6.98    6.1231 5.7235 5.7253

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2708 7.42    6.2263 5.8618 5.8632

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3001 8.22    6.4141 6.1134 6.1141

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3092 8.47 33.176000 6.7000 10:33:46 AM 6.7000 6.4724 6.1915 6.1920

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3456 9.47 428.966400 6.5500 11:54:48 AM 6.6444 6.7058 6.5040 6.5037

RTB 10-01     * PIID1020H015 7.2500 10Y 8/19/2020 3639 9.97 3,606.248000 6.7850 3:57:41 PM 6.6604 6.8231 6.6612 6.6604

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4211 11.54    7.0652 6.9115 6.9109

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4428 12.13    7.1571 7.0065 7.0059

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4554 12.48    7.2104 7.0617 7.0611

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4652 12.75    7.2519 7.1046 7.1040

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4799 13.15    7.3141 7.1689 7.1684

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5023 13.76    7.4089 7.2669 7.2665

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5086 13.93    7.4356 7.2945 7.2941

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5184 14.20    7.4771 7.3374 7.3370

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5338 14.62    7.5422 7.4048 7.4044

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5527 15.14    7.6222 7.4875 7.4872

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5567 15.25    7.6392 7.5050 7.5047

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5618 15.39    7.6608 7.5274 7.5270

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5940 16.27    7.7971 7.6683 7.6680

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6213 17.02 106.000000 8.0000 3:06:10 PM 8.0000 7.9126 7.7878 7.7876

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6668 18.27 50.000000 8.0800 10:16:09 AM 8.0800 8.1052 7.9869 7.9868

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7207 19.75    8.3334 8.2229 8.2229

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7269 19.92    8.3596 8.2500 8.2500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7451 20.41    8.3908 8.2791 8.2791

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7703 21.10    8.4339 8.3195 8.3195

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8124 22.26    8.5060 8.3869 8.3869

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8830 24.19    8.6269 8.5000 8.5000


