
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 29 0.08    3.8369 3.8000 3.8000

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 49 0.13    3.8037 3.7504 3.7498

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 76 0.21 1.806000 3.5000 3:46:15 PM 3.5000 3.8194 3.7512 3.7494

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 77 0.21    3.8199 3.7512 3.7494

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 81 0.22    3.8223 3.7514 3.7493

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 121 0.33 203.000000 4.0000 11:24:17 AM 3.7044 3.9007 3.8301 3.8334

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 164 0.45    4.0337 3.9828 3.9984

FXTN 05-63 PIBD0511F638 10.6250 8M 6/22/2011 232 0.64    4.1752 4.1318 4.1237

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 262 0.72    4.2090 4.1591 4.1226

RTB 03-06 PIID0311G065 8.5000 9M 7/31/2011 271 0.74 40.000000 4.0000 8:53:34 AM 4.0000 4.2191 4.1673 4.1222

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 322 0.88    4.2766 4.2136 4.1204

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 343 0.94    4.3002 4.2327 4.1196

FXTN 05-64 PIBD0511J642 7.2500 1Y 10/19/2011 351 0.96    4.3092 4.2400 4.1193

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 399 1.09 452.000000 4.0000 11:01:25 AM 3.9965 4.3298 4.2438 4.1218

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 406 1.11 228.500000 4.0000 10:02:31 AM 4.0000 4.3328 4.2444 4.1221

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 432 1.18    4.3439 4.2465 4.1235

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 455 1.25    4.3537 4.2483 4.1247

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 476 1.30 78.500000 4.1000 3:33:10 PM 4.1258 4.3627 4.2500 4.1258

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 540 1.48    4.4293 4.3236 4.1925

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 543 1.49 2.000000 4.2000 2:46:51 PM 4.2000 4.4325 4.3271 4.1956

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 638 1.75    4.5314 4.4364 4.2947

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 655 1.79    4.5491 4.4560 4.3124

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 692 1.90 0.050000 4.6000 9:47:00 AM 4.6000 4.5876 4.4985 4.3510

FXTN 10-30    * PIBD1012J302 12.1250 2Y 10/17/2012 715 1.96    4.6115 4.5250 4.3750

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 746 2.04    4.5849 4.4876 4.3716

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 795 2.18    4.5428 4.4286 4.3662

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 797 2.18    4.5411 4.4262 4.3660

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 852 2.33 500.200000 4.2000 10:47:20 AM 4.3599 4.4938 4.3599 4.3599

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 862 2.36    4.5028 4.3677 4.3646

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 876 2.40    4.5154 4.3786 4.3712

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 925 2.53    4.5596 4.4168 4.3944

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 970 2.66    4.6001 4.4518 4.4156

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 1002 2.75    4.6289 4.4768 4.4307

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1072 2.94    4.6919 4.5313 4.4637

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1096 3.00    4.7135 4.5500 4.4750

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1182 3.24 6,863.009000 4.4500 4:06:00 PM 4.4529 4.5750 4.4544 4.4529

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1239 3.39    4.6197 4.4858 4.4843

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1351 3.70    4.7075 4.5476 4.5461

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1422 3.90 200.000000 4.5500 4:12:56 PM 4.5875 4.7632 4.5867 4.5852

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1432 3.92 1,000.000000 4.6000 3:21:02 PM 4.5980 4.7710 4.5923 4.5907

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1442 3.95    4.7788 4.5978 4.5962

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1575 4.32    4.9112 4.5997 4.6202

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1653 4.53 1,050.000000 4.9000 3:45:32 PM 4.6142 4.9888 4.6008 4.6343

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1662 4.55 300.000000 4.7850 3:00:19 PM 4.7850 4.9978 4.6010 4.6359
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1751 4.80 24.000000 4.7000 9:31:08 AM 4.7000 5.0863 4.6023 4.6519

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1757 4.81    5.0923 4.6023 4.6530

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1869 5.12    5.0050 4.7728 4.7843

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1897 5.20    4.9832 4.8155 4.8171

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1912 5.24 1,419.327000 4.7500 4:13:02 PM 4.8347 4.9715 4.8383 4.8347

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1975 5.41    5.0031 4.8495 4.8478

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 2003 5.49    5.0171 4.8544 4.8536

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2133 5.84 1,320.000000 4.8600 4:12:59 PM 4.8807 5.0823 4.8775 4.8807

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2153 5.90 20.000000 4.9500 11:11:21 AM 4.9500 5.0960 4.8953 4.8978

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2206 6.04    5.1324 4.9428 4.9431

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2341 6.41 0.150000 4.9000 2:58:50 PM 4.9000 5.2251 5.0635 5.0585

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2365 6.48    5.2416 5.0850 5.0790

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2482 6.80 184.000000 5.1500 4:01:16 PM 5.1386 5.3219 5.1896 5.1790

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2486 6.81    5.3247 5.1932 5.1824

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2552 6.99 1,264.800000 5.2000 3:50:20 PM 5.2535 5.3700 5.2523 5.2389

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2647 7.25    5.4230 5.3061 5.2737

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2940 8.05    5.5863 5.4723 5.3810

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3031 8.30 9.500000 5.7000 9:40:25 AM 5.7000 5.6371 5.5239 5.4143

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3395 9.30    5.8400 5.7303 5.5477

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3578 9.80    5.9421 5.8341 5.6147

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3606 9.88    5.9577 5.8500 5.6250

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4150 11.37    6.2463 6.1370 5.9082

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4367 11.96    6.3615 6.2514 6.0211

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4493 12.31    6.4283 6.3179 6.0867

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4591 12.58    6.4803 6.3696 6.1377

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4738 12.98    6.5583 6.4471 6.2143

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4962 13.59    6.6772 6.5653 6.3309

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5025 13.77    6.7106 6.5985 6.3637

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5123 14.04    6.7626 6.6502 6.4147

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5277 14.46    6.8443 6.7314 6.4948

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5466 14.98    6.9446 6.8311 6.5932

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5506 15.08    6.9658 6.8522 6.6140

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5557 15.22 30.000000 7.6500 2:58:54 PM 7.6500 6.9929 6.8791 6.6406

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5879 16.11    7.1637 7.0490 6.8082

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6152 16.85    7.3086 7.1930 6.9503

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6607 18.10    7.5500 7.4330 7.1872

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7146 19.58    7.8360 7.7173 7.4677

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7208 19.75    7.8688 7.7500 7.5000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7390 20.25    7.8883 7.7620 7.5361

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7642 20.94    7.9153 7.7787 7.5861

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8063 22.09    7.9604 7.8065 7.6696

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8769 24.02    8.0359 7.8532 7.8097

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9098 24.93    8.0712 7.8750 7.8750


