
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 8 0.02    3.5731 3.5400 3.5250

FXTN 10-26 PIBD1010L261 17.5000 <1M 12/21/2010 28 0.08    2.3533 2.2257 2.1679

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 55 0.15 160.000000 1.5000 3:20:17 PM 1.6275 1.8667 1.5441 1.4946

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 56 0.15    1.8668 1.5359 1.4877

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 60 0.16    1.8670 1.5031 1.4602

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 100 0.27 2,638.250500 1.5000 4:04:09 PM 1.5467 1.9019 1.2682 1.2654

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 143 0.39    2.0778 1.4171 1.3994

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 211 0.58    2.3053 1.7177 1.6673

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 241 0.66    2.3847 1.8773 1.8088

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 250 0.68 7.645000 4.2500 11:14:35 AM 4.2500 2.4085 1.9252 1.8512

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 301 0.82    2.5434 2.1967 2.0918

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 322 0.88    2.5990 2.3084 2.1908

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 330 0.90    2.6201 2.3510 2.2286

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 378 1.04    2.8478 2.6289 2.4924

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 385 1.05    2.9016 2.6740 2.5386

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 411 1.13    3.1013 2.8415 2.7100

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 434 1.19    3.2779 2.9897 2.8616

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 455 1.25 15.000000 2.9000 3:31:04 PM 2.9000 3.4392 3.1250 3.0000

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 519 1.42    3.5968 3.3324 3.1778

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 522 1.43    3.6042 3.3421 3.1861

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 617 1.69 0.100000 4.2500 2:43:16 PM 4.2500 3.8380 3.6500 3.4500

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 634 1.74    3.8798 3.7051 3.4972

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 671 1.84 1.068000 3.5000 12:19:52 PM 3.5559 3.9709 3.8250 3.6000

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 694 1.90    4.0275 3.8995 3.6639

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 725 1.99    4.1038 4.0000 3.7500

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 774 2.12    4.0992 3.9306 3.7809

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 776 2.13    4.0990 3.9278 3.7822

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 831 2.28 427.705000 3.7000 3:38:41 PM 3.8168 4.0938 3.8500 3.8168

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 841 2.30    4.0996 3.8612 3.8291

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 855 2.34    4.1077 3.8770 3.8462

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 904 2.48    4.1360 3.9323 3.9060

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 949 2.60    4.1619 3.9830 3.9610

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 981 2.69    4.1804 4.0190 4.0001

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1051 2.88    4.2208 4.0979 4.0857

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1075 2.95    4.2346 4.1250 4.1150

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1161 3.18 2,780.000000 4.0400 4:10:20 PM 4.0638 4.2219 4.1150 4.0638

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1218 3.34    4.2522 4.1446 4.1048

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1330 3.64    4.3117 4.2027 4.1854

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1401 3.84 2,430.700000 4.2500 4:12:00 PM 4.2513 4.3494 4.2396 4.2364

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1411 3.87 1,050.000000 4.2350 4:14:31 PM 4.2495 4.3547 4.2448 4.2436

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1421 3.89    4.3600 4.2500 4.2508

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1554 4.26    4.5214 4.4083 4.3723

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1632 4.47 1,250.000000 4.4500 4:03:28 PM 4.4910 4.6161 4.5012 4.4436

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1641 4.50    4.6270 4.5119 4.4518
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1730 4.74 1,254.000000 4.7500 3:58:59 PM 4.5386 4.7350 4.6179 4.5331

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1736 4.76    4.7423 4.6250 4.5386

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1848 5.06    4.7590 4.5950 4.5554

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1876 5.14    4.7632 4.5875 4.5597

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1891 5.18 2,523.000000 4.5500 4:01:31 PM 4.5619 4.7654 4.5835 4.5619

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1954 5.35    4.8295 4.6808 4.5909

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1982 5.43    4.8580 4.7241 4.6038

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2112 5.79 401.000000 4.6600 3:16:54 PM 4.6636 4.9904 4.9250 4.6636

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2132 5.84 10.100000 5.0000 12:26:05 PM 4.9010 5.0028 4.9286 4.6797

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2185 5.99    5.0358 4.9381 4.7222

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2320 6.36 1,800.000000 4.8000 4:00:06 PM 4.7958 5.1198 4.9622 4.8306

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2344 6.42    5.1348 4.9665 4.8499

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2461 6.74    5.2076 4.9875 4.9438

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2465 6.75    5.2101 4.9882 4.9470

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2531 6.93 100.000000 5.0000 10:09:41 AM 5.0000 5.2512 5.0000 5.0000

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2626 7.19    5.3105 5.0721 5.0631

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2919 8.00    5.4935 5.2945 5.2577

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3010 8.25 30.000000 5.5650 3:38:07 PM 5.5650 5.5504 5.3636 5.3181

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3374 9.24 800.000000 5.6750 3:36:00 PM 5.7014 5.7778 5.6398 5.5599

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3557 9.75 38.920000 5.6000 4:09:11 PM 5.5525 5.8921 5.7787 5.6814

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3585 9.82 1.233000 5.5600 3:05:05 PM 5.5600 5.9096 5.8000 5.7000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4129 11.31    6.2099 6.0044 5.9164

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4346 11.91    6.3297 6.0859 6.0027

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4472 12.25    6.3993 6.1333 6.0529

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4570 12.52    6.4534 6.1701 6.0918

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4717 12.92    6.5345 6.2253 6.1503

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4941 13.54    6.6582 6.3095 6.2394

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5004 13.71    6.6930 6.3332 6.2645

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5102 13.98    6.7471 6.3700 6.3035

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5256 14.40    6.8321 6.4279 6.3647

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5445 14.92    6.9364 6.4989 6.4399

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5485 15.03    6.9585 6.5139 6.4558

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5536 15.17    6.9867 6.5331 6.4761

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5858 16.05    7.1644 6.6541 6.6042

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6131 16.80    7.3151 6.7567 6.7128

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6586 18.04    7.5663 6.9276 6.8938

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7125 19.52 416.000000 7.1250 11:18:31 AM 7.1329 7.8639 7.1301 7.1083

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7187 19.69    7.8981 7.1534 7.1329

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7369 20.19    7.9196 7.2350 7.2044

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7621 20.88    7.9493 7.3478 7.3033

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8042 22.03    7.9990 7.5364 7.4686

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8748 23.97    8.0823 7.8526 7.7458

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9077 24.87    8.1212 8.0000 7.8750


