
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 50 0.14    3.9490 3.8250 3.8250

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 70 0.19    3.9751 3.8607 3.8607

FXTN 03-17 PIBD0311A175 5.3750 3M 1/17/2011 97 0.27    4.0147 3.9128 3.9115

FXTN 10-27 PIBD1011A278 17.5000 3M 1/18/2011 98 0.27    4.0169 3.9153 3.9138

FXTN 07-35 PIBD0711A354 11.0000 4M 1/22/2011 102 0.28    4.0256 3.9255 3.9230

FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 142 0.39 4.900000 4.1000 2:15:29 PM 4.1000 4.1128 4.0276 4.0148

FXTN 07-36 PIBD0711D360 12.0000 6M 4/15/2011 185 0.51    4.2064 4.1372 4.1135

FXTN 05-63 PIBD0511F638 10.6250 9M 6/22/2011 253 0.69    4.3053 4.2438 4.1906

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 283 0.78    4.3472 4.2884 4.2219

RTB 03-06 PIID0311G065 8.5000 10M 7/31/2011 292 0.80 1.730000 4.2500 9:58:27 AM 4.2500 4.3598 4.3018 4.2313

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 343 0.94    4.4310 4.3777 4.2844

FXTN 10-28 PIBD1011J288 16.5000 1Y 10/11/2011 364 1.00    4.4673 4.4108 4.3141

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 372 1.02    4.4878 4.4252 4.3328

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 420 1.15 1.266000 4.6000 3:47:33 PM 4.5925 4.6106 4.5115 4.4450

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 427 1.17    4.6285 4.5241 4.4614

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 453 1.24    4.6951 4.5709 4.5221

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 476 1.30    4.7539 4.6122 4.5759

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 497 1.36 37.963000 4.5000 3:33:47 PM 4.5915 4.8077 4.6500 4.6250

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 561 1.54    4.8467 4.7137 4.6917

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 564 1.55    4.8485 4.7167 4.6948

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 659 1.81    4.9063 4.8112 4.7937

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 676 1.85    4.9167 4.8282 4.8115

RTB 03-07     * PIID0312I070 5.2500 2Y 9/24/2012 713 1.95 0.100000 5.0000 3:03:12 PM 5.0000 4.9392 4.8650 4.8500

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 736 2.02    4.9308 4.8449 4.8247

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 767 2.10    4.9195 4.8177 4.7907

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 816 2.24    4.9016 4.7749 4.7368

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 818 2.24 3.500000 4.6500 3:33:35 PM 4.6500 4.9009 4.7731 4.7346

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 873 2.39 1,900.000000 4.6700 3:59:27 PM 4.6742 4.8808 4.7250 4.6742

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 883 2.42    4.8898 4.7375 4.6833

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 897 2.46    4.9025 4.7550 4.6961

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 946 2.59    4.9469 4.8162 4.7408

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 991 2.72    4.9876 4.8725 4.7819

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 1023 2.80    5.0166 4.9125 4.8111

FXTN 10-33    * PIBD1013J337 11.0000 3Y 10/9/2013 1093 2.99 4.300000 5.0500 3:11:41 PM 5.0500 5.0800 5.0000 4.8750

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1117 3.06    5.0546 4.9488 4.8495

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1203 3.30 17,738.104000 4.7500 4:07:38 PM 4.7581 4.9635 4.7654 4.7581

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1260 3.45 0.770000 4.9500 2:16:38 PM 4.9500 4.9924 4.7967 4.7903

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1372 3.76    5.0493 4.8583 4.8534

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1443 3.95 51.435000 4.8000 11:16:59 AM 4.8778 5.0853 4.8973 4.8934

FXTN 07-46    * PIBD0714J466 6.5000 4Y 10/4/2014 1453 3.98 3,600.000000 4.8800 11:57:41 AM 4.8994 5.0904 4.9028 4.8991

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1463 4.01    5.0963 4.9058 4.9020

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1596 4.37    5.1745 4.9458 4.9416

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1674 4.59 700.000000 4.9750 3:09:49 PM 4.9942 5.2204 4.9693 4.9648

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1683 4.61 1,300.000000 4.9815 3:22:18 PM 4.9957 5.2257 4.9720 4.9675
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1772 4.85 926.311400 5.0500 3:46:55 PM 4.9970 5.2780 4.9988 4.9940

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1778 4.87    5.2815 5.0006 4.9958

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1890 5.18    5.1662 5.0172 5.0042

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1918 5.25    5.1374 5.0214 5.0063

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1933 5.30 3,794.500000 4.9900 4:10:43 PM 5.0074 5.1219 5.0236 5.0074

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1996 5.47    5.1517 5.0395 5.0244

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2024 5.55    5.1650 5.0466 5.0320

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2154 5.90 1,950.000000 5.0350 3:39:48 PM 5.0671 5.2265 5.0795 5.0671

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2174 5.96 186.500000 5.2000 3:31:49 PM 5.2104 5.2473 5.0840 5.0707

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2227 6.10    5.3022 5.0958 5.0800

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2362 6.47 4,713.000000 5.0800 4:11:25 PM 5.0908 5.4421 5.1260 5.1037

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2386 6.54    5.4669 5.1313 5.1079

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2503 6.86 2,324.122000 5.1100 3:53:23 PM 5.1291 5.5882 5.1574 5.1284

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2507 6.87    5.5923 5.1583 5.1291

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2668 7.31 223.000000 5.4750 4:01:52 PM 5.4883 5.6651 5.2514 5.2193

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2961 8.11    5.7976 5.4209 5.3833

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3052 8.36 55.000000 5.6500 11:10:21 AM 5.6500 5.8388 5.4735 5.4342

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3416 9.36 160.550000 5.7500 11:11:32 AM 5.7033 6.0034 5.6840 5.6380

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3599 9.86 53.777000 5.7000 3:50:57 PM 5.7382 6.0862 5.7898 5.7404

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3627 9.94 273.310000 5.7150 3:52:23 PM 5.7596 6.0988 5.8060 5.7561

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4171 11.43    6.3922 6.1336 6.0517

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4388 12.02    6.5093 6.2643 6.1696

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4514 12.37    6.5772 6.3401 6.2381

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4612 12.64    6.6301 6.3992 6.2913

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4759 13.04    6.7094 6.4877 6.3712

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4983 13.65    6.8302 6.6226 6.4929

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5046 13.82    6.8642 6.6605 6.5272

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5144 14.09    6.9170 6.7195 6.5804

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5298 14.52    7.0001 6.8122 6.6641

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5487 15.03    7.1020 6.9260 6.7668

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5527 15.14    7.1236 6.9501 6.7886

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5578 15.28    7.1511 6.9808 6.8163

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5900 16.16    7.3248 7.1747 6.9913

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6173 16.91    7.4720 7.3391 7.1396

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6628 18.16    7.7174 7.6131 7.3869

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7167 19.64 186.336000 7.7000 3:50:15 PM 7.6945 8.0081 7.9377 7.6798

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7229 19.81 96.700000 7.7500 12:24:15 PM 7.7500 8.0415 7.9750 7.7135

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7411 20.30    8.0465 7.9750 7.7161

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7663 20.99    8.0535 7.9750 7.7197

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8084 22.15    8.0650 7.9750 7.7258

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8790 24.08    8.0844 7.9750 7.7360

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9119 24.98 129.015000 7.7250 3:56:49 PM 7.7407 8.0935 7.9750 7.7407


