
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 28 0.08    3.8714 3.8015 3.6724

FXTN 10-26 PIBD1010L261 17.5000 2M 12/21/2010 48 0.13    3.8386 3.7500 3.5891

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 75 0.21    3.8395 3.7500 3.5925

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 76 0.21    3.8396 3.7500 3.5926

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 80 0.22    3.8397 3.7500 3.5931

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 120 0.33 0.171000 4.0000 2:32:17 PM 4.0000 3.8991 3.8061 3.6862

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 163 0.45    4.0139 3.9158 3.8637

FXTN 05-63 PIBD0511F638 10.6250 8M 6/22/2011 231 0.63    4.1487 4.0284 4.0282

FXTN 07-37 PIBD0711G376 12.0000 9M 7/22/2011 261 0.72    4.1888 4.0528 4.0524

RTB 03-06 PIID0311G065 8.5000 9M 7/31/2011 270 0.74 0.100000 4.7500 10:23:43 AM 4.7500 4.2008 4.0601 4.0597

SPTB 10-01 SPTB1011I016 15.5000 11M 9/20/2011 321 0.88    4.2689 4.1015 4.1008

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 342 0.94    4.2970 4.1185 4.1177

FXTN 05-64 PIBD0511J642 7.2500 1Y 10/19/2011 350 0.96    4.3077 4.1250 4.1242

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 398 1.09    4.2944 4.1442 4.1342

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 405 1.11    4.2925 4.1470 4.1357

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 431 1.18    4.2853 4.1574 4.1411

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 454 1.24    4.2789 4.1666 4.1459

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 475 1.30 3,241.105000 4.1500 3:17:51 PM 4.1503 4.2731 4.1750 4.1503

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 539 1.48    4.3889 4.2620 4.2439

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 542 1.48    4.3944 4.2661 4.2483

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 637 1.75    4.5664 4.3953 4.3873

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 654 1.79    4.5971 4.4184 4.4122

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 691 1.89 1.000000 4.9500 3:02:54 PM 4.9500 4.6641 4.4687 4.4663

FXTN 10-30    * PIBD1012J302 12.1250 2Y 10/17/2012 714 1.96    4.7058 4.5000 4.5000

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 745 2.04    4.6448 4.4661 4.4436

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 794 2.18    4.5486 4.4124 4.3544

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 796 2.18 50.000000 4.3300 10:27:45 AM 4.3300 4.5446 4.4102 4.3508

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 851 2.33 350.000000 4.2500 11:52:31 AM 4.2507 4.4365 4.3500 4.2507

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 861 2.36    4.4527 4.3602 4.2650

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 875 2.40    4.4753 4.3746 4.2851

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 924 2.53    4.5545 4.4248 4.3552

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 969 2.65    4.6272 4.4709 4.4196

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 1001 2.74    4.6789 4.5037 4.4654

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1071 2.93    4.7920 4.5754 4.5656

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1095 3.00    4.8308 4.6000 4.6000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1181 3.24 1,838.142000 4.4500 3:29:07 PM 4.4456 4.5915 4.4750 4.4456

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1238 3.39    4.6504 4.5024 4.4794

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1350 3.70    4.7660 4.5562 4.5460

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1421 3.89    4.8393 4.5904 4.5881

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1431 3.92 4,800.000000 4.6000 3:15:07 PM 4.6000 4.8497 4.5952 4.5941

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1441 3.95    4.8600 4.6000 4.6000

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1574 4.31 50.000000 4.6000 10:41:28 AM 4.6000 5.0271 4.7689 4.6641

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1652 4.53    5.1251 4.8679 4.7017

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1661 4.55 750.000000 4.7575 4:03:51 PM 4.7510 5.1364 4.8794 4.7061
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1750 4.79 2.610000 5.0000 3:27:03 PM 5.0000 5.2482 4.9924 4.7490

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1756 4.81    5.2558 5.0000 4.7519

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1868 5.12    5.0704 4.9386 4.8408

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1896 5.19    5.0241 4.9232 4.8631

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1911 5.24    4.9992 4.9150 4.8750

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1974 5.41    5.0307 4.9191 4.8886

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 2002 5.48    5.0447 4.9209 4.8946

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2132 5.84 520.000000 4.9000 11:52:52 AM 4.9226 5.1096 4.9294 4.9226

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2152 5.90    5.1250 4.9441 4.9368

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2205 6.04    5.1658 4.9831 4.9744

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2340 6.41 150.000000 5.0475 12:02:11 PM 5.0483 5.2696 5.0826 5.0702

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2364 6.48 5.000000 5.2800 3:25:46 PM 5.2800 5.2881 5.1003 5.0872

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2481 6.80 150.000000 5.1700 11:48:58 AM 5.1700 5.3781 5.1864 5.1702

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2485 6.81    5.3812 5.1894 5.1730

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2551 6.99 537.472000 5.2325 4:06:06 PM 5.2338 5.4319 5.2380 5.2198

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2646 7.25 120.000000 5.5000 4:06:34 PM 5.4791 5.4796 5.2945 5.2630

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2939 8.05    5.6266 5.4688 5.3963

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3030 8.30    5.6723 5.5229 5.4376

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3394 9.30    5.8549 5.7395 5.6031

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3577 9.80 56.500000 5.6950 12:38:28 PM 5.6991 5.9467 5.8483 5.6863

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3605 9.88    5.9608 5.8650 5.6991

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4149 11.37    6.2634 6.1686 6.0277

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4366 11.96    6.3841 6.2897 6.1588

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4492 12.31    6.4542 6.3600 6.2349

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4590 12.58    6.5087 6.4147 6.2941

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4737 12.98    6.5905 6.4967 6.3829

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4961 13.59    6.7151 6.6217 6.5182

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5024 13.76    6.7502 6.6568 6.5563

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5122 14.03    6.8047 6.7115 6.6155

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5276 14.45    6.8904 6.7975 6.7085

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5465 14.97    6.9955 6.9029 6.8227

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5505 15.08    7.0178 6.9252 6.8468

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5556 15.22    7.0461 6.9537 6.8776

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5878 16.10    7.2253 7.1334 7.0722

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6151 16.85    7.3771 7.2857 7.2371

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6606 18.10    7.6303 7.5396 7.5119

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7145 19.58    7.9301 7.8404 7.8375

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7207 19.75    7.9646 7.8750 7.8750

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7389 20.24    7.9780 7.8870 7.8870

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7641 20.93    7.9966 7.9037 7.9037

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8062 22.09    8.0276 7.9315 7.9315

FXTN 25-06 PIBD2534K062 9.2500 25Y 11/5/2034 8768 24.02    8.0796 7.9782 7.9782

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9097 24.92    8.1038 8.0000 8.0000


