
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 9 0.02    3.5957 3.5556 3.5222

FXTN 10-26 PIBD1010L261 17.5000 <1M 12/21/2010 29 0.08 0.380872 2.5000 9:00:08 AM 2.5000 2.5850 2.4444 2.3278

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 56 0.15    2.1808 1.7814 1.6832

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 57 0.16    2.1808 1.7699 1.6744

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 61 0.17    2.1808 1.7239 1.6393

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 101 0.28 2,330.600000 3.0000 3:12:34 PM 1.5917 2.2088 1.3922 1.3945

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 144 0.39    2.3594 1.5875 1.5885

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 212 0.58    2.5956 1.8577 1.8577

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 242 0.66    2.6989 1.9608 1.9608

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 251 0.69 150.000000 1.9000 10:13:19 AM 1.9000 2.7299 1.9917 1.9917

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 302 0.83    2.9056 2.1669 2.1669

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 323 0.88 43.090000 3.0000 9:36:49 AM 3.0000 2.9779 2.2391 2.2391

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 331 0.91 69.017000 3.0000 9:32:36 AM 3.0000 3.0055 2.2666 2.2666

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 379 1.04    3.2308 2.5973 2.4942

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 386 1.06    3.2759 2.6793 2.5402

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 412 1.13    3.4434 2.9842 2.7110

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 435 1.19    3.5916 3.2538 2.8620

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 456 1.25 500.000000 3.0000 11:52:30 AM 3.0000 3.7269 3.5000 3.0000

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 520 1.42    3.7547 3.5593 3.1778

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 523 1.43    3.7560 3.5620 3.1861

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 618 1.69    3.7973 3.6500 3.4500

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 635 1.74    3.8047 3.6657 3.4972

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 672 1.84 0.394000 4.4000 2:32:38 PM 4.4000 3.8208 3.7000 3.6000

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 695 1.90    3.8308 3.7213 3.6639

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 726 1.99    3.8442 3.7500 3.7500

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 775 2.12    3.9785 3.8493 3.8493

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 777 2.13    3.9839 3.8534 3.8534

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 832 2.28 101.000000 3.9500 8:47:49 AM 3.9648 4.1346 3.9648 3.9648

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 842 2.31    4.1465 3.9786 3.9765

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 856 2.35    4.1632 3.9978 3.9929

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 905 2.48    4.2215 4.0651 4.0502

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 950 2.60    4.2750 4.1269 4.1027

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 982 2.69    4.3131 4.1709 4.1401

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1052 2.88    4.3964 4.2670 4.2220

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1076 2.95    4.4250 4.3000 4.2500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1162 3.18 1,000.000000 4.1250 11:00:07 AM 4.1290 4.2500 4.1290 4.1290

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1219 3.34    4.3141 4.1698 4.1673

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1331 3.65    4.4400 4.2499 4.2426

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1402 3.84 261.500000 4.3500 3:41:33 PM 4.3233 4.5198 4.3007 4.2903

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1412 3.87 100.000000 4.2500 4:10:01 PM 4.2525 4.5311 4.3078 4.2970

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1422 3.90    4.5423 4.3150 4.3037

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1555 4.26    4.6763 4.4376 4.4306

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1633 4.47    4.7549 4.5095 4.5050

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1642 4.50    4.7639 4.5178 4.5135
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1731 4.74 207.816500 4.7500 2:34:17 PM 4.6041 4.8536 4.5998 4.5984

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1737 4.76    4.8596 4.6054 4.6041

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1849 5.07    4.8682 4.6296 4.6267

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1877 5.14    4.8704 4.6356 4.6324

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1892 5.18 1,009.000000 4.6000 3:50:17 PM 4.6354 4.8715 4.6389 4.6354

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1955 5.36    4.9163 4.7133 4.7094

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1983 5.43    4.9362 4.7464 4.7423

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2113 5.79    5.0285 4.9000 4.8950

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2133 5.84 2.500000 5.0000 11:28:28 AM 5.0000 5.0434 4.9036 4.8988

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2186 5.99    5.0831 4.9131 4.9089

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2321 6.36 600.000000 4.9000 10:47:54 AM 4.8562 5.1843 4.9372 4.9347

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2345 6.42    5.2022 4.9415 4.9393

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2462 6.75    5.2899 4.9625 4.9616

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2466 6.76    5.2929 4.9632 4.9624

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2532 6.94 65.000000 4.9750 10:28:37 AM 4.9750 5.3423 4.9750 4.9750

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2627 7.20    5.3903 5.0449 5.0406

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2920 8.00    5.5384 5.2603 5.2430

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3011 8.25    5.5844 5.3272 5.3058

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3375 9.25 250.000000 5.7500 11:50:30 AM 5.7400 5.7684 5.5949 5.5572

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3558 9.75 1.500000 5.9000 11:14:58 AM 5.9000 5.8608 5.7294 5.6836

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3586 9.82 100.000000 5.7000 3:43:43 PM 5.7000 5.8750 5.7500 5.7030

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4130 11.32    6.1971 6.0747 6.0423

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4347 11.91    6.3256 6.2042 6.1777

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4473 12.25    6.4002 6.2794 6.2563

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4571 12.52    6.4582 6.3379 6.3174

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4718 12.93    6.5452 6.4257 6.4091

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4942 13.54    6.6779 6.5594 6.5489

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5005 13.71    6.7152 6.5970 6.5882

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5103 13.98    6.7732 6.6555 6.6493

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5257 14.40    6.8644 6.7474 6.7454

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5446 14.92    6.9763 6.8602 6.8633

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5486 15.03    7.0000 6.8841 6.8882

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5537 15.17    7.0302 6.9145 6.9201

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5859 16.05    7.2208 7.1067 7.1209

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6132 16.80    7.3824 7.2697 7.2912

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6587 18.05    7.6518 7.5413 7.5751

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7126 19.52    7.9710 7.8630 7.9113

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7188 19.69    8.0077 7.9000 7.9500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7370 20.19    8.0225 7.9096 7.9669

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7622 20.88    8.0430 7.9230 7.9902

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8043 22.04    8.0773 7.9452 8.0292

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8749 23.97    8.1348 7.9826 8.0945

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9078 24.87    8.1615 8.0000 8.1250


