
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 6 0.02    3.6670 3.6364 3.6220

FXTN 10-26 PIBD1010L261 17.5000 <1M 12/21/2010 26 0.07 1.128976 1.9000 11:08:42 AM 1.9000 2.3348 2.1818 2.1098

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 53 0.15 10.000000 1.9000 10:24:54 AM 1.9000 1.8052 1.6000 1.5372

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 54 0.15    1.8054 1.6000 1.5389

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 58 0.16    1.8060 1.6000 1.5457

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 98 0.27 1,600.000000 1.3000 3:38:56 PM 1.4312 1.8379 1.6357 1.6357

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 141 0.39    1.9797 1.8277 1.8277

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 209 0.57    2.1742 2.0654 2.0654

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 239 0.65    2.2477 2.1429 2.1429

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 248 0.68 2.000000 2.3000 3:28:53 PM 2.3000 2.2697 2.1661 2.1661

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 299 0.82    2.3946 2.2978 2.2978

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 320 0.88    2.4461 2.3520 2.3520

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 328 0.90    2.4657 2.3727 2.3727

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 376 1.03 4.500000 2.8500 10:59:22 AM 2.8391 2.6786 2.5749 2.5790

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 383 1.05    2.7292 2.6204 2.6259

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 409 1.12    2.9169 2.7892 2.8002

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 432 1.18    3.0830 2.9386 2.9543

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 453 1.24    3.2346 3.0750 3.0950

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 517 1.42    3.2660 3.1153 3.1317

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 520 1.42    3.2674 3.1172 3.1335

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 615 1.68 15.500000 3.5500 11:35:09 AM 3.5500 3.3140 3.1770 3.1880

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 632 1.73    3.3223 3.1877 3.1978

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 669 1.83    3.3405 3.2110 3.2190

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 692 1.90    3.3517 3.2255 3.2322

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 723 1.98    3.3669 3.2450 3.2500

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 772 2.12    3.6950 3.4586 3.4607

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 774 2.12 0.380000 3.5500 11:59:30 AM 3.5500 3.7083 3.4673 3.4693

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 829 2.27 2,464.800000 3.7000 4:09:40 PM 3.7058 4.0765 3.7070 3.7058

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 839 2.30    4.0835 3.7241 3.7240

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 853 2.34    4.0932 3.7481 3.7495

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 902 2.47    4.1273 3.8320 3.8387

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 947 2.59    4.1586 3.9091 3.9206

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 979 2.68    4.1808 3.9640 3.9789

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1049 2.87    4.2295 4.0839 4.1063

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1073 2.94    4.2462 4.1250 4.1500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1159 3.18 2,571.390000 4.1000 4:11:03 PM 4.0920 4.1958 4.0300 4.0920

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1216 3.33    4.2570 4.1034 4.1315

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1328 3.64    4.3773 4.2477 4.2090

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1399 3.83 100.100000 4.2800 4:14:55 PM 4.2801 4.4535 4.3392 4.2582

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1409 3.86 150.000000 4.2000 4:14:42 PM 4.2666 4.4643 4.3521 4.2651

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1419 3.89    4.4750 4.3650 4.2720

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1552 4.25    4.5598 4.4495 4.3859

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1630 4.47 100.000000 4.5000 4:06:28 PM 4.5000 4.6096 4.4991 4.4526

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1639 4.49    4.6153 4.5049 4.4603
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1728 4.73 150.000000 4.6100 3:55:32 PM 4.6033 4.6721 4.5614 4.5365

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1734 4.75    4.6759 4.5652 4.5417

FXTN 05-69    * PIBD0515K697 4.6250 5Y 11/25/2015 1826 5.00 1,640.316000 4.6100 3:17:36 PM 4.6220 4.7346 4.6237 4.6204

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1846 5.06    4.7289 4.6079 4.6070

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1874 5.13    4.7208 4.5858 4.5882

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1889 5.18 800.000000 4.6000 3:05:23 PM 4.5781 4.7165 4.5740 4.5781

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1952 5.35 2.500000 4.7500 10:29:51 AM 4.7500 4.7591 4.6014 4.6046

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1980 5.42    4.7780 4.6135 4.6164

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2110 5.78 125.000000 4.6750 11:57:40 AM 4.6710 4.8658 4.6700 4.6710

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2130 5.84 2.000000 4.9500 11:58:44 AM 4.9500 4.8870 4.6941 4.6951

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2183 5.98    4.9431 4.7580 4.7588

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2318 6.35 50.000000 4.8500 3:27:00 PM 4.8500 5.0861 4.9207 4.9212

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2342 6.42    5.1115 4.9496 4.9501

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2459 6.74 4.920000 5.2500 3:37:16 PM 5.0889 5.2355 5.0906 5.0908

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2463 6.75 20.400000 5.1000 10:30:19 AM 5.1000 5.2397 5.0955 5.0956

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2529 6.93 0.500000 5.0500 12:06:30 PM 5.0500 5.3096 5.1750 5.1750

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2624 7.19 50.500000 5.1500 10:30:40 AM 5.2315 5.3637 5.2313 5.2305

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2917 7.99    5.5305 5.4051 5.4016

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3008 8.24 70.000000 5.5550 11:34:52 AM 5.5550 5.5823 5.4590 5.4547

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3372 9.24 1,060.000000 5.6900 4:08:43 PM 5.6896 5.7895 5.6749 5.6673

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3555 9.74 2.700000 6.0000 3:52:45 PM 5.8368 5.8937 5.7834 5.7741

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3583 9.82 250.000000 5.8000 3:20:27 PM 5.7900 5.9096 5.8000 5.7905

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4127 11.31    6.2121 6.0945 6.0864

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4344 11.90    6.3328 6.2120 6.2045

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4470 12.25    6.4029 6.2802 6.2730

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4568 12.52    6.4574 6.3332 6.3263

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4715 12.92    6.5391 6.4128 6.4063

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4939 13.53    6.6637 6.5341 6.5282

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5002 13.70    6.6987 6.5682 6.5624

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5100 13.97    6.7532 6.6213 6.6157

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5254 14.39    6.8389 6.7046 6.6995

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5443 14.91    6.9440 6.8069 6.8023

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5483 15.02    6.9662 6.8286 6.8241

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5534 15.16    6.9946 6.8562 6.8518

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5856 16.04    7.1736 7.0305 7.0270

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6129 16.79    7.3254 7.1783 7.1755

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6584 18.04    7.5785 7.4246 7.4231

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7123 19.52    7.8782 7.7164 7.7163

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7185 19.68    7.9127 7.7500 7.7500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7367 20.18    7.9318 7.7741 7.7741

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7619 20.87    7.9584 7.8074 7.8074

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8040 22.03    8.0026 7.8631 7.8631

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8746 23.96    8.0769 7.9565 7.9565

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9075 24.86 10.000000 7.3750 3:43:32 PM 7.3122 8.1115 8.0000 8.0000


