
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 05-60 PIBD0510I600 10.8750 <1M 9/22/2010 14 0.04    4.0647 3.9576 3.9550

FXTN 05-61 PIBD0510L615 9.3750 3M 12/1/2010 84 0.23    4.2079 4.1174 4.0245

FXTN 10-26 PIBD1010L261 17.5000 4M 12/21/2010 104 0.28    4.2439 4.1786 4.0778

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 131 0.36    4.3071 4.2379 4.1463

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 132 0.36    4.3095 4.2401 4.1488

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 136 0.37    4.3188 4.2489 4.1590

FXTN 05-62 PIBD0511C622 8.5000 6M 3/3/2011 176 0.48 6.036500 4.3250 3:10:53 PM 4.2840 4.4125 4.3368 4.2604

FXTN 07-36 PIBD0711D360 12.0000 7M 4/15/2011 219 0.60 1.000000 4.3000 2:40:39 PM 4.3000 4.4634 4.3745 4.3105

FXTN 05-63 PIBD0511F638 10.6250 10M 6/22/2011 287 0.79    4.5313 4.4194 4.3745

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 317 0.87    4.5612 4.4393 4.4028

RTB 03-06 PIID0311G065 8.5000 11M 7/31/2011 326 0.89    4.5702 4.4452 4.4112

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 377 1.03    4.6314 4.4960 4.4745

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 398 1.09    4.6691 4.5374 4.5189

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 406 1.11    4.6834 4.5532 4.5358

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 454 1.24    4.7695 4.6480 4.6372

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 461 1.26    4.7821 4.6618 4.6520

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 487 1.33    4.8288 4.7131 4.7070

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 510 1.40    4.8700 4.7585 4.7556

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 531 1.45    4.9077 4.8000 4.8000

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 595 1.63    4.9648 4.8715 4.8268

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 598 1.64 2.300000 4.5500 10:50:38 AM 4.5500 4.9674 4.8749 4.8281

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 693 1.90 2.107362 4.9000 3:23:37 PM 4.9460 5.0521 4.9810 4.8679

FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 710 1.95    5.0673 5.0000 4.8750

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 747 2.05 22.152472 4.8500 3:10:01 PM 4.8404 5.0594 4.9812 4.8703

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 770 2.11    5.0544 4.9695 4.8674

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 801 2.19    5.0478 4.9538 4.8635

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 850 2.33    5.0372 4.9289 4.8572

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 852 2.33    5.0368 4.9279 4.8570

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 907 2.48 14.800000 4.8500 3:10:25 PM 4.8292 5.0250 4.9000 4.8500

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 917 2.51    5.0329 4.9080 4.8567

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 931 2.55    5.0440 4.9192 4.8660

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 980 2.68    5.0827 4.9584 4.8987

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1025 2.81    5.1182 4.9944 4.9287

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1057 2.90 4.125000 4.8500 2:56:55 PM 4.8500 5.1435 5.0200 4.9500

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1127 3.09    5.1146 4.9768 4.9264

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1151 3.15    5.1047 4.9620 4.9184

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1237 3.39 31,700.000000 4.8650 4:11:01 PM 4.8894 5.0692 4.9089 4.8894

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1294 3.55    5.1542 5.0071 4.9942

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1406 3.85    5.3212 5.2000 5.2000

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1477 4.05 16,444.761000 5.0800 4:14:34 PM 5.1026 5.3296 5.2030 5.2006

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1487 4.07 4,067.980000 5.0700 2:52:22 PM 5.1157 5.3307 5.2035 5.2007

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1497 4.10    5.3319 5.2039 5.2008

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1630 4.47 314.239120 5.2500 3:58:21 PM 5.2575 5.3477 5.2096 5.2020
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FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1708 4.68    5.3569 5.2129 5.2026

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1717 4.70 900.000000 5.1950 3:13:41 PM 5.2369 5.3580 5.2133 5.2027

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1806 4.95 5,226.592000 5.1650 3:36:32 PM 5.1978 5.3685 5.2171 5.2035

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1812 4.96    5.3692 5.2174 5.2036

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1924 5.27    5.3389 5.2116 5.1990

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1952 5.35    5.3314 5.2101 5.1978

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1967 5.39 5,985.000000 5.1850 3:56:42 PM 5.1972 5.3273 5.2094 5.1972

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2030 5.56    5.3560 5.2404 5.2279

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2058 5.64    5.3687 5.2541 5.2415

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2188 5.99 4,967.944275 5.2975 4:03:29 PM 5.3048 5.4279 5.3181 5.3048

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2208 6.05 0.993000 5.6250 10:49:11 AM 5.6250 5.4482 5.3251 5.3122

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2261 6.19    5.5021 5.3435 5.3315

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2396 6.56 7,204.300000 5.4000 4:08:15 PM 5.4183 5.6392 5.3904 5.3809

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2420 6.63    5.6636 5.3987 5.3897

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2537 6.95 4,711.801600 5.4250 3:57:46 PM 5.4579 5.7825 5.4394 5.4325

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2541 6.96    5.7865 5.4408 5.4340

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2702 7.40    5.8710 5.5476 5.5376

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2995 8.21    6.0248 5.7419 5.7263

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3086 8.45 270.000000 6.0000 2:39:16 PM 5.9963 6.0726 5.8022 5.7849

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3450 9.45 868.000000 6.0500 3:26:56 PM 6.0762 6.2636 6.0436 6.0193

RTB 10-01     * PIID1020H015 7.2500 10Y 8/19/2020 3633 9.95 811.745000 6.0500 3:33:21 PM 6.1372 6.3596 6.1650 6.1372

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4205 11.52    6.6717 6.4352 6.4117

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4422 12.12    6.7901 6.5377 6.5158

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4548 12.46    6.8589 6.5973 6.5763

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4646 12.73 2.706000 6.9000 11:11:53 AM 6.9000 6.9124 6.6436 6.6234

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4793 13.13    6.9926 6.7130 6.6939

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5017 13.75    7.1148 6.8188 6.8014

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5080 13.92    7.1492 6.8486 6.8317

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5178 14.19    7.2027 6.8949 6.8787

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5332 14.61    7.2867 6.9677 6.9526

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5521 15.13    7.3898 7.0570 7.0433

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5561 15.24    7.4117 7.0759 7.0625

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5612 15.38    7.4395 7.1000 7.0870

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5934 16.26    7.6152 7.2521 7.2416

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6207 17.01    7.7642 7.3811 7.3726

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6662 18.25    8.0124 7.5961 7.5910

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7201 19.73 491.793000 7.8750 4:05:02 PM 7.8795 8.3066 7.8507 7.8497

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7263 19.90    8.3404 7.8800 7.8795

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7445 20.40    8.3695 7.9494 7.9372

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7697 21.09    8.4099 8.0454 8.0172

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8118 22.24    8.4773 8.2059 8.1509

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8824 24.18    8.5904 8.4750 8.3750

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


