
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 05-61 PIBD0510L615 9.3750 2M 12/1/2010 68 0.19    4.1951 4.1571 3.9230

FXTN 10-26 PIBD1010L261 17.5000 3M 12/21/2010 88 0.24    4.2327 4.1980 3.9410

FXTN 03-17 PIBD0311A175 5.3750 4M 1/17/2011 115 0.32    4.2949 4.2269 4.0425

FXTN 10-27 PIBD1011A278 17.5000 4M 1/18/2011 116 0.32    4.2973 4.2280 4.0464

FXTN 07-35 PIBD0711A354 11.0000 4M 1/22/2011 120 0.33    4.3065 4.2321 4.0618

FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 160 0.44 0.500000 4.2000 9:28:28 AM 4.2000 4.3994 4.2736 4.2167

FXTN 07-36 PIBD0711D360 12.0000 7M 4/15/2011 203 0.56    4.4699 4.3298 4.3174

FXTN 05-63 PIBD0511F638 10.6250 9M 6/22/2011 271 0.74    4.5412 4.4346 4.3864

FXTN 07-37 PIBD0711G376 12.0000 10M 7/22/2011 301 0.82 1.000000 4.3750 2:49:49 PM 4.3750 4.5726 4.4809 4.4168

RTB 03-06 PIID0311G065 8.5000 10M 7/31/2011 310 0.85    4.5820 4.4948 4.4260

SPTB 10-01 SPTB1011I016 15.5000 1Y 9/20/2011 361 0.99    4.6355 4.5735 4.4777

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 382 1.05    4.6820 4.6208 4.5338

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 390 1.07    4.7002 4.6391 4.5558

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 438 1.20    4.8094 4.7489 4.6880

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 445 1.22    4.8254 4.7649 4.7073

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 471 1.29    4.8845 4.8243 4.7789

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 494 1.35    4.9368 4.8770 4.8422

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 515 1.41 1.966000 4.6500 3:58:18 PM 4.6500 4.9846 4.9250 4.9000

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 579 1.59    5.0234 4.9620 4.9296

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 582 1.59    5.0252 4.9638 4.9310

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 677 1.85    5.0827 5.0188 4.9750

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 694 1.90    5.0930 5.0286 4.9829

RTB 03-07     * PIID0312I070 5.2500 2Y 9/24/2012 731 2.00    5.1154 5.0500 5.0000

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 754 2.07    5.1074 5.0428 4.9905

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 785 2.15    5.0967 5.0331 4.9776

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 834 2.28    5.0797 5.0178 4.9573

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 836 2.29 50.000000 4.9000 10:44:27 AM 4.9000 5.0790 5.0172 4.9565

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 891 2.44 253.199331 5.0000 3:55:32 PM 4.9336 5.0600 5.0000 4.9336

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 901 2.47    5.0681 5.0067 4.9414

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 915 2.51    5.0793 5.0160 4.9523

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 964 2.64    5.1188 5.0487 4.9903

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1009 2.76    5.1550 5.0787 5.0252

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1041 2.85    5.1808 5.1000 5.0500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1111 3.04    5.1371 5.0436 5.0124

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1135 3.11    5.1221 5.0243 4.9995

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1221 3.35 14,494.000000 4.9500 4:04:55 PM 4.9534 5.0685 4.9550 4.9534

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1278 3.50    5.1271 4.9967 5.0001

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1390 3.81    5.2423 5.0786 5.0919

RTB 05-08     * PIID0514I080 6.2500 4Y 9/24/2014 1461 4.00 1,720.000000 5.1500 4:00:45 PM 5.1501 5.3154 5.1306 5.1501

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1471 4.03 1,350.000000 5.1550 3:24:35 PM 5.1602 5.3234 5.1348 5.1532

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1481 4.06    5.3313 5.1391 5.1562

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1614 4.42    5.4375 5.1956 5.1963

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1692 4.64 350.000000 5.2250 3:12:05 PM 5.2864 5.4997 5.2288 5.2198

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1701 4.66 2,050.000000 5.2350 4:14:13 PM 5.2494 5.5069 5.2326 5.2225
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1790 4.90 558.620000 5.2300 3:21:28 PM 5.2352 5.5779 5.2705 5.2493

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1796 4.92    5.5827 5.2730 5.2511

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1908 5.23    5.4062 5.2485 5.2451

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1936 5.30    5.3621 5.2424 5.2436

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1951 5.35 3,794.706000 5.2500 4:13:40 PM 5.2427 5.3385 5.2391 5.2427

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2014 5.52    5.3729 5.2777 5.2800

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2042 5.59    5.3882 5.2948 5.2966

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2172 5.95 5,997.891360 5.3725 4:14:53 PM 5.3735 5.4592 5.3744 5.3735

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2192 6.01    5.4798 5.3812 5.3804

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2245 6.15    5.5345 5.3993 5.3986

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2380 6.52 7,850.000000 5.4800 3:47:19 PM 5.4823 5.6736 5.4455 5.4451

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2404 6.59    5.6984 5.4537 5.4534

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2521 6.91 2,673.370000 5.5500 3:20:52 PM 5.5327 5.8190 5.4937 5.4937

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2525 6.92    5.8231 5.4950 5.4951

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2686 7.36    5.8968 5.6028 5.5854

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2979 8.16    6.0311 5.7990 5.7499

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3070 8.41 252.185763 6.0250 3:11:11 PM 6.0656 6.0727 5.8600 5.8009

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3434 9.41 2,630.000000 6.0800 3:56:45 PM 6.1082 6.2395 6.1037 6.0052

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3617 9.91 923.280900 6.1000 3:05:32 PM 6.1228 6.3233 6.2263 6.1079

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3645 9.99 550.000000 6.1250 3:16:38 PM 6.1250 6.3362 6.2450 6.1236

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4189 11.48    6.6446 6.5478 6.3955

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4406 12.07    6.7676 6.6686 6.5039

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4532 12.42    6.8391 6.7387 6.5669

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4630 12.68    6.8946 6.7933 6.6158

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4777 13.09    6.9780 6.8751 6.6893

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5001 13.70    7.1050 6.9998 6.8012

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5064 13.87    7.1407 7.0349 6.8327

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5162 14.14    7.1963 7.0894 6.8817

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5316 14.56    7.2836 7.1751 6.9586

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5505 15.08    7.3908 7.2803 7.0531

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5545 15.19    7.4134 7.3026 7.0731

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5596 15.33    7.4424 7.3310 7.0985

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5918 16.21    7.6249 7.5102 7.2594

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6191 16.96    7.7797 7.6622 7.3959

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6646 18.21    8.0377 7.9155 7.6232

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7185 19.68 120.790000 7.9500 3:39:14 PM 7.9235 8.3433 8.2155 7.8926

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7247 19.85    8.3785 8.2500 7.9235

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7429 20.35    8.4086 8.2791 7.9908

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7681 21.04    8.4502 8.3195 8.0838

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8102 22.20    8.5198 8.3869 8.2393

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8808 24.13    8.6365 8.5000 8.5000


