
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 5 0.01    3.7159 3.6250 3.6250

FXTN 10-26 PIBD1010L261 17.5000 <1M 12/21/2010 25 0.07 0.308733 1.8000 12:03:27 PM 1.8000 2.2952 1.7500 1.7500

FXTN 03-17 PIBD0311A175 5.3750 2M 1/17/2011 52 0.14    1.7282 1.2121 1.1696

FXTN 10-27 PIBD1011A278 17.5000 2M 1/18/2011 53 0.15    1.7283 1.2232 1.1786

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 57 0.16 0.289000 1.2500 3:58:39 PM 1.2500 1.7286 1.2679 1.2143

FXTN 05-62 PIBD0511C622 8.5000 4M 3/3/2011 97 0.27 0.500000 1.8000 3:18:53 PM 1.8000 1.7610 1.6583 1.5238

FXTN 07-36 PIBD0711D360 12.0000 5M 4/15/2011 140 0.38    1.9234 1.8375 1.6518

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 208 0.57    2.1354 2.0615 1.8798

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 238 0.65    2.2102 2.1357 1.9911

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 247 0.68 3.879000 2.4000 3:19:35 PM 2.4000 2.2326 2.1580 2.0245

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 298 0.82    2.3598 2.2841 2.2136

FXTN 10-28 PIBD1011J288 16.5000 11M 10/11/2011 319 0.87    2.4122 2.3360 2.2915

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 327 0.90    2.4321 2.3558 2.3212

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 375 1.03    2.6752 2.5848 2.5436

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 382 1.05    2.7358 2.6407 2.5851

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 408 1.12    2.9611 2.8485 2.7392

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 431 1.18    3.1604 3.0322 2.8755

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 452 1.24 4.100000 2.5000 11:39:56 AM 2.5000 3.3423 3.2000 3.0000

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 516 1.41    3.4637 3.3304 3.1185

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 519 1.42 2.000000 2.8500 2:53:37 PM 2.8500 3.4693 3.3365 3.1241

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 614 1.68 0.100000 2.6250 11:22:50 AM 2.6250 3.6495 3.5300 3.3000

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 631 1.73    3.6817 3.5646 3.3315

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 668 1.83 0.025000 3.5000 11:01:32 AM 3.5000 3.7518 3.6400 3.4000

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 691 1.89    3.7955 3.6869 3.4426

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 722 1.98    3.8542 3.7500 3.5000

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 771 2.11    3.9901 3.8425 3.6040

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 773 2.12 2.885000 3.1250 2:52:01 PM 3.1250 3.9956 3.8462 3.6083

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 828 2.27 50.000000 3.7250 3:56:09 PM 3.7250 4.1481 3.9500 3.7250

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 838 2.30    4.1563 3.9623 3.7465

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 852 2.33    4.1679 3.9795 3.7766

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 901 2.47    4.2084 4.0398 3.8821

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 946 2.59    4.2455 4.0951 3.9789

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 978 2.68 0.450000 4.2500 10:59:49 AM 4.2500 4.2720 4.1344 4.0477

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1048 2.87    4.3298 4.2205 4.1984

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1072 2.94    4.3496 4.2500 4.2500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1158 3.17 759.000000 4.1000 11:51:59 AM 4.0994 4.2262 4.1650 4.0994

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1215 3.33    4.2778 4.2088 4.1226

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1327 3.64    4.3792 4.2950 4.1680

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1398 3.83    4.4434 4.3496 4.1969

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1408 3.86 50.000000 4.2050 4:14:06 PM 4.2050 4.4525 4.3573 4.2009

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1418 3.88    4.4615 4.3650 4.2050

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1551 4.25    4.5479 4.4364 4.3333

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1629 4.46    4.5985 4.4783 4.4086

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1638 4.49    4.6044 4.4832 4.4173
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RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1727 4.73 150.000000 4.5350 11:46:28 AM 4.5716 4.6621 4.5310 4.5032

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1733 4.75    4.6660 4.5342 4.5090

FXTN 05-69    * PIBD0515K697 4.6250 5Y 11/25/2015 1825 5.00 201.530500 4.6200 3:59:09 PM 4.6172 4.7258 4.5836 4.5977

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1845 5.05    4.7371 4.6047 4.5984

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1873 5.13    4.7530 4.6342 4.5994

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1888 5.17 100.540000 4.5750 2:36:49 PM 4.5999 4.7615 4.6500 4.5999

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1951 5.35    4.8109 4.6999 4.6569

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1979 5.42    4.8328 4.7221 4.6823

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2109 5.78 1.440000 4.6500 2:36:59 PM 4.6925 4.9346 4.8250 4.8000

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2129 5.83    4.9532 4.8429 4.8036

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2182 5.98    5.0026 4.8903 4.8133

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2317 6.35 86.820436 4.7000 2:01:17 PM 4.7000 5.1284 5.0112 4.8378

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2341 6.41    5.1508 5.0326 4.8421

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2458 6.73 500.000000 4.8750 2:23:42 PM 4.8750 5.2598 5.1374 4.8634

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2462 6.75    5.2635 5.1409 4.8641

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2528 6.93 2.000000 5.1500 3:06:13 PM 5.1500 5.3250 5.2000 4.8761

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2623 7.19    5.3800 5.2446 4.9492

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2916 7.99    5.5496 5.3822 5.1747

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3007 8.24 12.589000 5.4500 4:00:55 PM 5.2209 5.6022 5.4250 5.2448

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3371 9.24 250.000000 5.7150 11:08:07 AM 5.7110 5.8129 5.5959 5.5249

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3554 9.74    5.9188 5.6819 5.6658

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3582 9.81 80.630000 5.7250 11:45:40 AM 5.6874 5.9350 5.6950 5.6874

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4126 11.30    6.2423 6.0242 6.0177

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4343 11.90    6.3649 6.1556 6.1495

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4469 12.24    6.4360 6.2318 6.2261

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4567 12.51    6.4914 6.2911 6.2856

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4714 12.92    6.5744 6.3801 6.3749

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4938 13.53    6.7009 6.5157 6.5109

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5001 13.70    6.7365 6.5538 6.5492

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5099 13.97    6.7919 6.6131 6.6087

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5253 14.39    6.8789 6.7063 6.7022

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5442 14.91    6.9856 6.8207 6.8170

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5482 15.02    7.0082 6.8449 6.8413

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5533 15.16    7.0370 6.8758 6.8723

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5855 16.04    7.2189 7.0707 7.0678

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6128 16.79    7.3731 7.2359 7.2336

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6583 18.04    7.6301 7.5113 7.5100

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7122 19.51    7.9346 7.8375 7.8373

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7184 19.68    7.9696 7.8750 7.8750

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7366 20.18    7.9827 7.8870 7.8870

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7618 20.87    8.0009 7.9037 7.9037

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8039 22.02    8.0312 7.9315 7.9315

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8745 23.96    8.0821 7.9782 7.9782

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9074 24.86    8.1058 8.0000 8.0000


