
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 16 0.04    3.6955 3.6562 3.6562

FXTN 10-26 PIBD1010L261 17.5000 1M 12/21/2010 36 0.10    3.2895 3.1979 3.1979

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 63 0.17    3.2732 3.1750 2.8851

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 64 0.18    3.2734 3.1750 2.8739

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 68 0.19    3.2740 3.1750 2.8293

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 108 0.30 0.310000 3.1000 9:48:20 AM 3.1000 3.2990 3.1917 2.5561

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 151 0.41    3.4073 3.2812 3.0053

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 219 0.60    3.5308 3.4079 3.2558

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 249 0.68    3.5655 3.4575 3.1751

RTB 03-06 PIID0311G065 8.5000 9M 7/31/2011 258 0.71 151.575000 2.3750 2:57:28 PM 2.3918 3.5759 3.4724 3.1508

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 309 0.85    3.6349 3.5567 3.0136

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 330 0.90    3.6592 3.5914 2.9571

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 338 0.93    3.6684 3.6046 2.9356

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 386 1.06 534.000000 2.7600 10:34:55 AM 2.7486 3.6406 3.4742 2.9670

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 393 1.08    3.6315 3.4425 2.9812

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 419 1.15    3.5978 3.3251 3.0341

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 442 1.21    3.5680 3.2212 3.0809

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 463 1.27 920.000000 3.0000 11:55:07 AM 3.1236 3.5408 3.1263 3.1236

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 527 1.44    3.7168 3.3937 3.3850

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 530 1.45    3.7250 3.4063 3.3973

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 625 1.71    3.9863 3.8032 3.7854

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 642 1.76    4.0331 3.8743 3.8549

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 679 1.86    4.1348 4.0289 4.0060

FXTN 10-30    * PIBD1012J302 12.1250 2Y 10/17/2012 702 1.92    4.1981 4.1250 4.1000

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 733 2.01    4.1707 4.0515 4.0321

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 782 2.14    4.1273 3.9352 3.9248

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 784 2.15    4.1256 3.9305 3.9204

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 839 2.30 200.000000 4.3500 2:45:18 PM 3.9824 4.0769 3.8000 3.8000

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 849 2.33    4.0861 3.8174 3.8164

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 863 2.36    4.0989 3.8418 3.8393

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 912 2.50    4.1437 3.9272 3.9197

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 957 2.62    4.1848 4.0055 3.9934

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 989 2.71 0.457000 4.2500 11:34:51 AM 4.2500 4.2141 4.0613 4.0459

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1059 2.90    4.2781 4.1832 4.1607

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1083 2.97    4.3000 4.2250 4.2000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1169 3.20 9,500.000000 3.9700 4:02:11 PM 3.9536 4.1615 3.9656 3.9536

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1226 3.36    4.1994 4.0000 3.9900

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1338 3.67    4.2737 4.0674 4.0616

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1409 3.86 3,255.206600 4.1500 4:04:16 PM 4.1164 4.3208 4.1101 4.1070

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1419 3.89 1,583.000000 4.1250 3:28:06 PM 4.1269 4.3274 4.1162 4.1134

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1429 3.92    4.3340 4.1222 4.1198

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1562 4.28    4.4772 4.2075 4.2205

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1640 4.49 1,900.000000 4.3250 3:40:30 PM 4.3112 4.5611 4.2576 4.2795

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1649 4.52 1,130.000000 4.3000 3:01:57 PM 4.3055 4.5708 4.2633 4.2863
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1738 4.76 2,252.370000 4.4500 4:04:17 PM 4.3846 4.6666 4.3204 4.3536

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1744 4.78    4.6731 4.3243 4.3582

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1856 5.08    4.6397 4.3598 4.3652

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1884 5.16    4.6314 4.3687 4.3669

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1899 5.20 1,538.232000 4.4000 3:57:40 PM 4.3678 4.6269 4.3734 4.3678

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1962 5.38    4.6756 4.3934 4.3909

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1990 5.45    4.6972 4.4023 4.4011

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2120 5.81 1,403.000000 4.5000 4:03:09 PM 4.4486 4.7977 4.4437 4.4486

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2140 5.86 204.000000 4.6000 2:38:09 PM 4.4946 4.8107 4.4601 4.4648

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2193 6.01    4.8450 4.5036 4.5077

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2328 6.38 2,950.000000 4.6700 3:28:32 PM 4.6669 4.9325 4.6145 4.6172

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2352 6.44    4.9480 4.6342 4.6366

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2469 6.76 4,760.000000 4.8500 4:03:08 PM 4.7890 5.0239 4.7303 4.7314

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2473 6.78    5.0265 4.7336 4.7347

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2539 6.96 100.000000 4.7500 9:50:48 AM 4.7500 5.0692 4.7878 4.7882

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2634 7.22    5.1370 4.8599 4.8591

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2927 8.02    5.3460 5.0824 5.0778

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3018 8.27    5.4109 5.1515 5.1457

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3382 9.27 1,180.000000 5.5250 2:53:21 PM 5.5295 5.6706 5.4278 5.4174

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3565 9.77 1,734.313000 5.5600 3:55:23 PM 5.5761 5.8012 5.5668 5.5540

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3593 9.84 315.000000 5.6000 11:30:05 AM 5.5682 5.8212 5.5880 5.5748

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4137 11.33    6.1406 5.9146 5.8656

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4354 11.93    6.2681 6.0448 5.9816

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4480 12.27    6.3421 6.1204 6.0489

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4578 12.54    6.3996 6.1792 6.1013

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4725 12.95    6.4860 6.2675 6.1799

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4949 13.56    6.6175 6.4019 6.2996

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5012 13.73    6.6545 6.4397 6.3333

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5110 14.00    6.7121 6.4986 6.3856

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5264 14.42    6.8025 6.5910 6.4679

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5453 14.94    6.9135 6.7044 6.5690

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5493 15.05    6.9370 6.7284 6.5903

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5544 15.19    6.9669 6.7591 6.6176

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5866 16.07    7.1560 6.9523 6.7897

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6139 16.82    7.3164 7.1162 6.9356

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6594 18.07    7.5836 7.3893 7.1788

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7133 19.54 8.000000 7.2500 2:37:53 PM 7.2500 7.9001 7.7128 7.4669

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7195 19.71    7.9365 7.7500 7.5000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7377 20.21    7.9502 7.7620 7.5000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7629 20.90    7.9692 7.7787 7.5000

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8050 22.05    8.0009 7.8065 7.5000

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8756 23.99    8.0541 7.8532 7.5000

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9085 24.89 150.000000 7.5000 4:10:52 PM 7.5000 8.0788 7.8750 7.5000


