
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 1M 12/1/2010 42 0.12    3.7825 3.6500 3.8363

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 62 0.17    3.7763 3.6500 3.7500

FXTN 03-17 PIBD0311A175 5.3750 3M 1/17/2011 89 0.24    3.7679 3.6500 3.6336

FXTN 10-27 PIBD1011A278 17.5000 3M 1/18/2011 90 0.25    3.7676 3.6500 3.6293

FXTN 07-35 PIBD0711A354 11.0000 3M 1/22/2011 94 0.26    3.7762 3.6577 3.6335

FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 134 0.37    3.8945 3.7605 3.7473

FXTN 07-36 PIBD0711D360 12.0000 6M 4/15/2011 177 0.48    4.0217 3.8710 3.8695

FXTN 05-63 PIBD0511F638 10.6250 8M 6/22/2011 245 0.67    4.0925 3.9534 3.9533

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 275 0.75    4.1191 3.9866 3.9864

RTB 03-06 PIID0311G065 8.5000 10M 7/31/2011 284 0.78    4.1271 3.9965 3.9964

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 335 0.92    4.1723 4.0529 4.0527

FXTN 10-28 PIBD1011J288 16.5000 1Y 10/11/2011 356 0.98    4.1910 4.0761 4.0759

FXTN 05-64 PIBD0511J642 7.2500 1Y 10/19/2011 364 1.00    4.1981 4.0849 4.0847

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 412 1.13    4.2326 4.1099 4.0954

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 419 1.15    4.2377 4.1135 4.0969

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 445 1.22    4.2564 4.1271 4.1027

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 468 1.28    4.2730 4.1391 4.1078

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 489 1.34 265.100000 4.1000 2:38:23 PM 4.1125 4.2881 4.1500 4.1125

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 553 1.52    4.3675 4.2370 4.1828

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 556 1.52    4.3712 4.2411 4.1861

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 651 1.78 0.382000 4.0750 10:40:53 AM 4.0750 4.4891 4.3703 4.2904

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 668 1.83    4.5102 4.3934 4.3091

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 705 1.93    4.5561 4.4437 4.3497

FXTN 10-30    * PIBD1012J302 12.1250 2Y 10/17/2012 728 1.99    4.5846 4.4750 4.3750

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 759 2.08    4.5402 4.4264 4.3464

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 808 2.21    4.4701 4.3496 4.3011

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 810 2.22 20.448000 4.2000 3:31:41 PM 4.2550 4.4672 4.3465 4.2993

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 865 2.37 1,601.000000 4.2450 4:08:38 PM 4.2485 4.3885 4.2602 4.2485

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 875 2.40    4.4042 4.2764 4.2588

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 889 2.44    4.4261 4.2989 4.2732

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 938 2.57    4.5031 4.3780 4.3236

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 983 2.69    4.5737 4.4505 4.3700

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 1015 2.78 0.110000 4.7000 3:05:31 PM 4.7000 4.6240 4.5021 4.4029

FXTN 10-33    * PIBD1013J337 11.0000 3Y 10/9/2013 1085 2.97    4.7338 4.6150 4.4750

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1109 3.04    4.6827 4.5624 4.4507

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1195 3.27 5,801.000000 4.3600 4:07:39 PM 4.3637 4.4992 4.3741 4.3637

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1252 3.43    4.5913 4.4401 4.3937

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1364 3.74    4.7722 4.5697 4.4526

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1435 3.93 2,120.400000 4.9500 2:52:04 PM 4.5011 4.8869 4.6519 4.4900

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1445 3.96 2,826.574000 4.5000 2:46:44 PM 4.5000 4.9031 4.6634 4.4952

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1455 3.99    4.9192 4.6750 4.5005

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1588 4.35    4.9647 4.7278 4.5514

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1666 4.56 462.000000 4.5700 3:33:24 PM 4.5896 4.9914 4.7587 4.5812

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1675 4.59 150.000000 4.6000 3:35:40 PM 4.6167 4.9944 4.7623 4.5847
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1764 4.83 759.984672 4.6500 4:12:32 PM 4.6411 5.0249 4.7976 4.6188

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1770 4.85    5.0269 4.8000 4.6211

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1882 5.16    4.8766 4.7245 4.6552

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1910 5.23    4.8390 4.7056 4.6637

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1925 5.27 1,173.475000 4.6850 2:46:54 PM 4.6683 4.8188 4.6954 4.6683

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1988 5.45    4.8561 4.7217 4.6988

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2016 5.52    4.8727 4.7334 4.7124

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2146 5.88 900.000000 4.7300 2:38:09 PM 4.7755 4.9496 4.7875 4.7755

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2166 5.93 51.000000 4.8250 2:46:43 PM 4.8005 4.9662 4.7967 4.7820

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2219 6.08    5.0101 4.8211 4.7992

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2354 6.45 1,100.000000 4.8150 3:56:27 PM 4.7914 5.1221 4.8832 4.8430

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2378 6.52    5.1420 4.8943 4.8508

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2495 6.84 1,250.200000 4.8970 3:52:47 PM 4.8901 5.2390 4.9482 4.8888

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2499 6.85    5.2423 4.9500 4.8901

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2660 7.29    5.3366 5.0614 4.9848

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2953 8.09    5.5083 5.2642 5.1572

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3044 8.34    5.5616 5.3271 5.2107

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3408 9.34 189.370000 5.3800 2:38:30 PM 5.4957 5.7748 5.5790 5.4249

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3591 9.84 215.485000 5.5250 4:14:25 PM 5.5294 5.8821 5.7056 5.5325

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3619 9.92 903.000000 5.4500 3:30:10 PM 5.5537 5.8985 5.7250 5.5490

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4163 11.41    6.1949 6.0120 5.8059

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4380 12.00    6.3132 6.1264 5.9084

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4506 12.35    6.3819 6.1929 5.9679

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4604 12.61 15.000000 6.2000 10:27:32 AM 6.2000 6.4353 6.2446 6.0142

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4751 13.02    6.5154 6.3221 6.0836

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4975 13.63    6.6375 6.4403 6.1894

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5038 13.80    6.6718 6.4735 6.2191

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5136 14.07    6.7252 6.5252 6.2654

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5290 14.49    6.8092 6.6064 6.3381

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5479 15.01    6.9122 6.7061 6.4274

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5519 15.12    6.9340 6.7272 6.4463

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5570 15.26    6.9617 6.7541 6.4703

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5892 16.14    7.1372 6.9240 6.6224

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6165 16.89    7.2860 7.0680 6.7513

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6620 18.14    7.5340 7.3080 6.9662

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7159 19.61 312.300000 7.2500 11:17:11 AM 7.2500 7.8277 7.5923 7.2207

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7221 19.78    7.8615 7.6250 7.2500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7403 20.28    7.8741 7.6491 7.3078

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7655 20.97    7.8916 7.6824 7.3878

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8076 22.13    7.9207 7.7381 7.5214

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8782 24.06    7.9695 7.8315 7.7456

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9111 24.96 10.000000 7.3000 9:51:58 AM 7.3000 7.9923 7.8750 7.8500


