
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 49 0.13    3.9862 3.8289 3.8551

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 69 0.19    4.0010 3.8628 3.8490

FXTN 03-17 PIBD0311A175 5.3750 3M 1/17/2011 96 0.26    4.0261 3.9128 3.8579

FXTN 10-27 PIBD1011A278 17.5000 3M 1/18/2011 97 0.27    4.0278 3.9153 3.8610

FXTN 07-35 PIBD0711A354 11.0000 4M 1/22/2011 101 0.28    4.0349 3.9255 3.8736

FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 141 0.39 21.500000 4.0500 2:38:31 PM 4.3035 4.1050 4.0276 3.9992

FXTN 07-36 PIBD0711D360 12.0000 6M 4/15/2011 184 0.50    4.1805 4.1372 4.1343

FXTN 05-63 PIBD0511F638 10.6250 9M 6/22/2011 252 0.69    4.2654 4.2250 4.2250

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 282 0.77    4.3016 4.2607 4.2607

RTB 03-06 PIID0311G065 8.5000 10M 7/31/2011 291 0.80    4.3125 4.2714 4.2714

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 342 0.94    4.3742 4.3321 4.3321

FXTN 10-28 PIBD1011J288 16.5000 1Y 10/11/2011 363 0.99 2.000000 5.1000 11:15:01 AM 5.1000 4.4082 4.3619 4.3619

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 371 1.02    4.4293 4.3777 4.3777

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 419 1.15 19.170000 4.7000 2:53:18 PM 4.6889 4.5561 4.4727 4.4727

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 426 1.17    4.5746 4.4865 4.4865

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 452 1.24    4.6433 4.5379 4.5379

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 475 1.30    4.7041 4.5835 4.5835

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 496 1.36 2.946900 4.5000 3:21:25 PM 4.5000 4.7596 4.6250 4.6250

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 560 1.53    4.8357 4.7109 4.6843

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 563 1.54 20.000000 4.7000 11:01:44 AM 4.7000 4.8393 4.7150 4.6870

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 658 1.80 1.000000 4.6250 2:57:35 PM 4.7124 4.9523 4.8425 4.7750

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 675 1.85    4.9725 4.8653 4.7907

RTB 03-07     * PIID0312I070 5.2500 2Y 9/24/2012 712 1.95    5.0165 4.9150 4.8250

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 735 2.01    4.9959 4.8834 4.8070

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 766 2.10    4.9680 4.8409 4.7828

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 815 2.23    4.9239 4.7736 4.7445

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 817 2.24    4.9221 4.7709 4.7430

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 872 2.39 3,422.800000 4.7000 3:58:30 PM 4.7000 4.8727 4.6954 4.7000

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 882 2.42    4.8822 4.7081 4.7102

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 896 2.45    4.8956 4.7259 4.7246

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 945 2.59    4.9424 4.7882 4.7747

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 990 2.71    4.9853 4.8454 4.8207

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 1022 2.80 0.100000 5.2500 2:28:35 PM 5.2500 5.0159 4.8860 4.8534

FXTN 10-33    * PIBD1013J337 11.0000 3Y 10/9/2013 1092 2.99    5.0827 4.9750 4.9250

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1116 3.06    5.0538 4.9290 4.8909

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1202 3.29 10,845.561536 4.7800 4:14:10 PM 4.7687 4.9504 4.7642 4.7687

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1259 3.45    4.9853 4.7979 4.8008

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1371 3.76    5.0539 4.8642 4.8638

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1442 3.95 388.320000 5.0000 2:55:41 PM 4.8855 5.0973 4.9062 4.9038

FXTN 07-46    * PIBD0714J466 6.5000 4Y 10/4/2014 1452 3.98 500.000000 4.9300 10:22:41 AM 4.9280 5.1035 4.9121 4.9094

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1462 4.01    5.1082 4.9144 4.9126

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1595 4.37 2.000000 5.0000 10:59:09 AM 5.0000 5.1713 4.9442 4.9543

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1673 4.58    5.2083 4.9617 4.9788

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1682 4.61    5.2126 4.9637 4.9816
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1771 4.85 253.803000 5.0900 3:38:00 PM 5.0114 5.2548 4.9837 5.0095

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1777 4.87    5.2577 4.9850 5.0114

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1889 5.18    5.1613 5.0126 5.0225

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1917 5.25    5.1371 5.0195 5.0253

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1932 5.29 1,948.000000 5.0300 3:31:17 PM 5.0268 5.1242 5.0232 5.0268

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1995 5.47    5.1403 5.0365 5.0423

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2023 5.54    5.1475 5.0424 5.0492

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2153 5.90 441.000000 5.0950 3:59:41 PM 5.0812 5.1808 5.0700 5.0812

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2173 5.95 6.000000 5.1350 2:15:13 PM 5.1350 5.2029 5.0737 5.0853

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2226 6.10    5.2615 5.0836 5.0962

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2361 6.47 1,100.790000 5.1250 3:29:17 PM 5.1224 5.4108 5.1089 5.1240

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2385 6.53    5.4373 5.1134 5.1290

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2502 6.85 1,100.300000 5.1700 3:30:03 PM 5.1473 5.5667 5.1353 5.1531

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2506 6.87 50.000000 5.3000 12:07:00 PM 5.3000 5.5712 5.1360 5.1539

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2667 7.31    5.6396 5.2396 5.2482

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2960 8.11    5.7642 5.4282 5.4197

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3051 8.36 47.000000 5.7000 11:02:56 AM 5.7000 5.8029 5.4867 5.4730

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3415 9.36 110.000000 5.7500 11:17:01 AM 5.7545 5.9576 5.7210 5.6861

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3598 9.86 370.893000 5.7000 3:24:01 PM 5.8097 6.0354 5.8388 5.7933

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3626 9.93    6.0473 5.8568 5.8097

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4170 11.42    6.3436 6.1299 6.0897

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4387 12.02    6.4617 6.2388 6.2014

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4513 12.36    6.5303 6.3021 6.2662

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4611 12.63    6.5837 6.3513 6.3167

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4758 13.04    6.6638 6.4251 6.3923

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4982 13.65    6.7857 6.5375 6.5076

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5045 13.82    6.8201 6.5692 6.5401

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5143 14.09    6.8734 6.6184 6.5905

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5297 14.51    6.9573 6.6957 6.6698

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5486 15.03    7.0602 6.7906 6.7671

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5526 15.14 30.000000 7.7000 11:45:35 AM 7.7000 7.0820 6.8107 6.7876

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5577 15.28    7.1098 6.8363 6.8139

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5899 16.16    7.2851 6.9979 6.9796

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6172 16.91    7.4338 7.1350 7.1201

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6627 18.16    7.6816 7.3634 7.3543

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7166 19.63 860.000000 7.6350 10:55:37 AM 7.6627 7.9751 7.6340 7.6318

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7228 19.80 190.000000 7.6500 11:29:46 AM 7.6684 8.0088 7.6651 7.6637

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7410 20.30    8.0142 7.6685 7.6672

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7662 20.99    8.0216 7.6731 7.6720

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8083 22.15    8.0339 7.6809 7.6801

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8789 24.08    8.0546 7.6939 7.6937

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9118 24.98 53.000000 7.7000 9:33:32 AM 7.7000 8.0642 7.7000 7.7000


