
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 64 0.18    4.1800 4.1125 4.0375

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 84 0.23 300.000000 4.1500 10:23:31 AM 4.1500 4.2204 4.1571 4.1357

FXTN 03-17 PIBD0311A175 5.3750 4M 1/17/2011 111 0.30    4.2776 4.2138 4.2138

FXTN 10-27 PIBD1011A278 17.5000 4M 1/18/2011 112 0.31    4.2797 4.2158 4.2158

FXTN 07-35 PIBD0711A354 11.0000 4M 1/22/2011 116 0.32 1.706000 4.4500 10:29:53 AM 4.4500 4.2883 4.2240 4.2240

FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 156 0.43 1.000000 4.2500 11:56:39 AM 4.2500 4.3747 4.3056 4.3056

FXTN 07-36 PIBD0711D360 12.0000 7M 4/15/2011 199 0.55    4.4580 4.3857 4.3857

FXTN 05-63 PIBD0511F638 10.6250 9M 6/22/2011 267 0.73    4.5327 4.4667 4.4667

FXTN 07-37 PIBD0711G376 12.0000 10M 7/22/2011 297 0.81 1.000000 4.3500 2:16:47 PM 4.3500 4.5657 4.5024 4.5024

RTB 03-06 PIID0311G065 8.5000 10M 7/31/2011 306 0.84    4.5755 4.5131 4.5131

SPTB 10-01 SPTB1011I016 15.5000 1Y 9/20/2011 357 0.98    4.6316 4.5738 4.5738

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 378 1.04    4.6760 4.6142 4.6136

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 386 1.06    4.6933 4.6299 4.6290

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 434 1.19    4.7972 4.7240 4.7215

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 441 1.21    4.8123 4.7377 4.7350

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 467 1.28    4.8686 4.7887 4.7852

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 490 1.34    4.9184 4.8338 4.8295

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 511 1.40    4.9638 4.8750 4.8700

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 575 1.58    5.0082 4.9120 4.9085

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 578 1.58    5.0103 4.9138 4.9103

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 673 1.84 8.705867 4.8000 11:46:44 AM 4.8000 5.0761 4.9688 4.9675

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 690 1.89    5.0878 4.9786 4.9777

RTB 03-07     * PIID0312I070 5.2500 2Y 9/24/2012 727 1.99 9.222000 4.6000 3:01:14 PM 4.6911 5.1135 5.0000 5.0000

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 750 2.05    5.1066 4.9928 4.9856

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 781 2.14 35.820000 4.9250 11:33:16 AM 4.9250 5.0972 4.9831 4.9663

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 830 2.27    5.0825 4.9678 4.9356

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 832 2.28 114.000000 4.8600 11:28:56 AM 4.8600 5.0819 4.9672 4.9344

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 887 2.43 10.690000 4.8600 3:36:35 PM 4.8600 5.0654 4.9500 4.9000

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 897 2.46    5.0736 4.9567 4.9100

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 911 2.50 8.000000 4.8500 2:21:53 PM 4.8500 5.0851 4.9660 4.9240

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 960 2.63    5.1253 4.9987 4.9730

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1005 2.75    5.1622 5.0287 5.0180

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1037 2.84 1.000000 5.2500 11:51:20 AM 5.2500 5.1885 5.0500 5.0500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1107 3.03 4.575000 5.0000 11:27:17 AM 5.0000 5.1496 5.0117 5.0129

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1131 3.10 1.000000 4.9000 10:43:37 AM 4.9000 5.1362 4.9986 5.0001

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1217 3.33 8,100.992000 4.9600 4:13:38 PM 4.9545 5.0885 4.9515 4.9545

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1274 3.49    5.1364 5.0046 5.0000

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1386 3.80    5.2306 5.1089 5.0894

RTB 05-08     * PIID0514I080 6.2500 4Y 9/24/2014 1457 3.99 257.149000 5.1250 3:29:38 PM 5.1461 5.2904 5.1750 5.1461

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1467 4.02 900.000000 5.1600 3:20:06 PM 5.1528 5.2989 5.1772 5.1486

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1477 4.05    5.3074 5.1793 5.1511

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1610 4.41 200.000000 5.2500 11:50:42 AM 5.2500 5.4204 5.2081 5.1845

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1688 4.62    5.4866 5.2249 5.2041

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1697 4.65 130.000000 5.2350 2:58:36 PM 5.2338 5.4943 5.2269 5.2063
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1786 4.89 1,374.951100 5.2300 4:11:55 PM 5.2298 5.5699 5.2461 5.2287

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1792 4.91    5.5750 5.2474 5.2302

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1904 5.22    5.4174 5.2360 5.2308

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1932 5.29    5.3780 5.2331 5.2310

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1947 5.33 1,659.000000 5.2300 2:46:18 PM 5.2311 5.3569 5.2316 5.2311

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2010 5.51    5.3874 5.2719 5.2712

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2038 5.58    5.4010 5.2899 5.2890

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2168 5.94 9,289.500000 5.3750 3:52:07 PM 5.3719 5.4638 5.3731 5.3719

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2188 5.99 36.391847 5.3250 2:52:46 PM 5.5500 5.4839 5.3792 5.3788

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2241 6.14    5.5372 5.3954 5.3970

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2376 6.51 1,650.000000 5.4850 3:34:09 PM 5.4783 5.6728 5.4365 5.4434

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2400 6.58    5.6969 5.4439 5.4516

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2517 6.90 304.000000 5.5750 4:00:30 PM 5.5738 5.8144 5.4795 5.4918

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2521 6.91    5.8185 5.4807 5.4932

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2682 7.35    5.8899 5.5700 5.5807

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2975 8.15    6.0199 5.7323 5.7399

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3066 8.40 50.000000 5.9500 10:19:01 AM 5.9500 6.0603 5.7828 5.7894

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3430 9.40 1,230.000000 5.9750 2:21:30 PM 6.0400 6.2218 5.9845 5.9872

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3613 9.90 45.920000 6.1000 4:09:00 PM 6.1125 6.3030 6.0859 6.0867

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3641 9.98 1,050.000000 6.1000 11:13:48 AM 6.1014 6.3154 6.1014 6.1019

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4185 11.47    6.6230 6.3706 6.3716

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4402 12.06    6.7456 6.4780 6.4792

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4528 12.41    6.8169 6.5403 6.5417

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4626 12.67    6.8723 6.5888 6.5903

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4773 13.08    6.9554 6.6615 6.6632

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4997 13.69    7.0821 6.7724 6.7743

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5060 13.86    7.1177 6.8035 6.8055

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5158 14.13    7.1731 6.8520 6.8541

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5312 14.55    7.2602 6.9282 6.9305

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5501 15.07    7.3670 7.0217 7.0242

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5541 15.18    7.3896 7.0415 7.0440

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5592 15.32    7.4185 7.0668 7.0693

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5914 16.20    7.6005 7.2261 7.2290

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6187 16.95    7.7549 7.3612 7.3644

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6642 18.20 100.000000 7.7500 4:10:47 PM 7.7500 8.0121 7.5863 7.5900

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7181 19.67 332.100000 7.9000 4:10:31 PM 7.8880 8.3169 7.8530 7.8572

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7243 19.84    8.3519 7.8837 7.8880

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7425 20.34    8.3865 7.9555 7.9593

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7677 21.03    8.4343 8.0550 8.0581

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8098 22.19    8.5141 8.2213 8.2232

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8804 24.12    8.6481 8.5000 8.5000


