
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 10-26 PIBD1010L261 17.5000 <1M 12/21/2010 6 0.02    3.5817 3.5662 3.5662

FXTN 03-17 PIBD0311A175 5.3750 1M 1/17/2011 33 0.09    1.3231 1.2235 1.2235

FXTN 10-27 PIBD1011A278 17.5000 1M 1/18/2011 34 0.09    1.2394 1.1368 1.1368

FXTN 07-35 PIBD0711A354 11.0000 1M 1/22/2011 38 0.10    1.1560 1.0500 1.0607

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 78 0.21 558.915250 0.7750 4:12:53 PM 0.7749 1.1597 1.0500 1.2027

FXTN 07-36 PIBD0711D360 12.0000 4M 4/15/2011 121 0.33    1.2919 1.1746 1.3370

FXTN 05-63 PIBD0511F638 10.6250 6M 6/22/2011 189 0.52    1.6670 1.5352 1.5352

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 219 0.60    1.7925 1.6645 1.6645

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 228 0.62 0.998000 2.0250 3:14:35 PM 2.0974 1.8302 1.7033 1.7033

SPTB 10-01 SPTB1011I016 15.5000 9M 9/20/2011 279 0.76    2.0436 1.9232 1.9232

FXTN 10-28 PIBD1011J288 16.5000 10M 10/11/2011 300 0.82    2.1315 2.0137 2.0137

FXTN 05-64 PIBD0511J642 7.2500 10M 10/19/2011 308 0.84    2.1650 2.0482 2.0482

RTB 05-05 PIID0511L054 5.8750 1Y 12/6/2011 356 0.98    2.3538 2.2413 2.2413

FXTN 04-19 PIBD0411L191 5.8750 1Y 12/13/2011 363 0.99    2.3711 2.2576 2.2576

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 389 1.07    2.4352 2.3182 2.3182

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 412 1.13    2.4919 2.3718 2.3718

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 433 1.19 450.000000 3.0200 4:08:46 PM 3.0111 2.5437 2.4208 2.4208

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 497 1.36    2.7016 2.5699 2.5699

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 500 1.37    2.7090 2.5769 2.5769

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 595 1.63    2.9433 2.7983 2.7983

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 612 1.68    2.9852 2.8379 2.8379

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 649 1.78 0.500000 3.5000 11:15:09 AM 3.5000 3.0764 2.9242 2.9242

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 672 1.84    3.1332 2.9778 2.9778

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 703 1.93    3.2096 3.0500 3.0500

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 752 2.06    3.3407 3.1830 3.1620

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 754 2.07    3.3461 3.1884 3.1666

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 809 2.22    3.4933 3.3377 3.2923

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 819 2.24    3.5200 3.3649 3.3151

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 833 2.28    3.5575 3.4029 3.3471

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 882 2.42    3.6886 3.5359 3.4591

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 927 2.54    3.8090 3.6580 3.5620

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 959 2.63    3.8946 3.7449 3.6351

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1029 2.82    4.0819 3.9349 3.7951

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1053 2.88    4.1462 4.0000 3.8500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1139 3.12 1,807.000000 3.8500 11:25:51 AM 3.8515 4.1884 4.0447 3.9432

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1196 3.28    4.2164 4.0744 4.0050

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1308 3.58    4.2714 4.1327 4.1263

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1379 3.78 101.900000 4.2250 3:45:06 PM 4.2249 4.3063 4.1696 4.2033

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1389 3.81 100.000000 4.2250 3:45:23 PM 4.2250 4.3112 4.1748 4.2141

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1399 3.83    4.3162 4.1800 4.2250

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1532 4.20    4.4227 4.2788 4.3143

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1610 4.41    4.4851 4.3367 4.3668

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1619 4.44    4.4923 4.3434 4.3728

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1708 4.68 112.170000 4.6500 3:48:32 PM 4.4935 4.5636 4.4094 4.4326
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FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1714 4.70    4.5684 4.4139 4.4367

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1806 4.95 234.636000 4.5000 3:33:29 PM 4.5207 4.6421 4.4822 4.4985

FXTN 10-38    * PIBD1015L384 10.1250 5Y 12/15/2015 1826 5.00    4.6581 4.4970 4.5119

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1854 5.08    4.6781 4.5100 4.5239

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1869 5.12 2,700.000000 4.6250 4:08:46 PM 4.6031 4.6889 4.5169 4.5303

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1932 5.29    4.7339 4.5460 4.5573

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1960 5.37    4.7540 4.5589 4.5693

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2090 5.73    4.8470 4.6190 4.6249

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2110 5.78    4.8613 4.6282 4.6335

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2163 5.93    4.8993 4.6527 4.6562

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2298 6.30 50.000000 4.7000 11:06:21 AM 4.7000 4.9959 4.7150 4.7140

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2322 6.36    5.0131 4.7261 4.7243

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2439 6.68 207.400000 4.7900 3:43:11 PM 4.7976 5.0968 4.7802 4.7743

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2443 6.69    5.0997 4.7820 4.7761

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2509 6.87 200.000000 4.8150 3:42:41 PM 4.8112 5.1469 4.8125 4.8043

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2604 7.13    5.2252 4.9114 4.9008

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2897 7.94    5.4666 5.2165 5.1985

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2988 8.19    5.5416 5.3113 5.2909

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3352 9.18    5.8415 5.6903 5.6607

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3535 9.68 8.000000 6.0000 3:06:18 PM 6.0000 5.9923 5.8808 5.8466

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3563 9.76    6.0154 5.9100 5.8750

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4107 11.25    6.3510 6.2445 6.2110

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4324 11.85    6.4848 6.3780 6.3451

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4450 12.19    6.5625 6.4554 6.4229

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4548 12.46    6.6230 6.5157 6.4834

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4695 12.86    6.7137 6.6061 6.5743

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4919 13.48    6.8518 6.7439 6.7126

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4982 13.65    6.8907 6.7826 6.7515

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5080 13.92    6.9512 6.8429 6.8121

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5234 14.34    7.0462 6.9376 6.9072

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5423 14.86    7.1627 7.0538 7.0239

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5463 14.97    7.1874 7.0784 7.0487

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5514 15.11    7.2189 7.1097 7.0802

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5836 15.99    7.4175 7.3077 7.2791

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6109 16.74    7.5859 7.4756 7.4477

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6564 17.98    7.8666 7.7554 7.7288

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7103 19.46    8.1991 8.0869 8.0617

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7165 19.63    8.2373 8.1250 8.1000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7347 20.13    8.2506 8.1346 8.1024

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7599 20.82    8.2689 8.1480 8.1057

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 8020 21.97    8.2996 8.1702 8.1113

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8726 23.91    8.3510 8.2076 8.1206

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9055 24.81    8.3750 8.2250 8.1250


