
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 03-17 PIBD0311A175 5.3750 <1M 1/17/2011 19 0.05    2.5675 2.3213 2.3175

FXTN 10-27 PIBD1011A278 17.5000 <1M 1/18/2011 20 0.05    2.4880 2.2281 2.2240

FXTN 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 24 0.07    2.1696 1.8551 1.8501

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 64 0.18 0.583000 1.7500 11:33:18 AM 1.7500 1.2987 0.9769 0.9269

FXTN 07-36 PIBD0711D360 12.0000 4M 4/15/2011 107 0.29    1.3463 1.1929 1.0982

FXTN 05-63 PIBD0511F638 10.6250 6M 6/22/2011 175 0.48    1.6670 1.5167 1.4625

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 205 0.56    1.7986 1.6552 1.6120

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 214 0.59 4.500000 4.0000 11:40:06 AM 3.3297 1.8372 1.6964 1.6558

SPTB 10-01 SPTB1011I016 15.5000 9M 9/20/2011 265 0.73    2.0557 1.9297 1.9042

FXTN 10-28 PIBD1011J288 16.5000 10M 10/11/2011 286 0.78    2.1458 2.0258 2.0064

FXTN 05-64 PIBD0511J642 7.2500 10M 10/19/2011 294 0.81    2.1800 2.0624 2.0454

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 342 0.94    2.3739 2.2673 2.2624

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 349 0.96    2.3920 2.2846 2.2798

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 375 1.03    2.4592 2.3489 2.3444

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 398 1.09    2.5187 2.4057 2.4016

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 419 1.15    2.5730 2.4576 2.4538

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 483 1.32    2.7385 2.6158 2.6129

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 486 1.33 10.500000 2.3750 3:20:20 PM 2.6755 2.7462 2.6232 2.6204

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 581 1.59 0.038000 3.8500 12:21:47 PM 3.8500 2.9919 2.8581 2.8565

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 598 1.64    3.0358 2.9001 2.8988

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 635 1.74    3.1315 2.9915 2.9908

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 658 1.80    3.1910 3.0484 3.0479

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 689 1.89    3.2712 3.1250 3.1250

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 738 2.02    3.3826 3.2405 3.2405

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 740 2.03    3.3872 3.2452 3.2452

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 795 2.18 14.000000 3.6000 10:40:08 AM 3.6000 3.5123 3.3749 3.3749

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 805 2.21    3.5350 3.3984 3.3984

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 819 2.24    3.5669 3.4314 3.4314

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 868 2.38    3.6783 3.5469 3.5469

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 913 2.50    3.7807 3.6530 3.6530

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 945 2.59    3.8535 3.7284 3.7284

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1015 2.78    4.0127 3.8934 3.8934

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1039 2.85    4.0673 3.9500 3.9500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1125 3.08 206.250000 4.0000 11:59:50 AM 4.0970 4.1701 4.0556 4.0494

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1182 3.24    4.2382 4.1257 4.1153

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1294 3.55    4.3720 4.2632 4.2448

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1365 3.74 1.000000 4.2750 2:51:11 PM 4.2750 4.4569 4.3504 4.3269

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1375 3.77    4.4688 4.3627 4.3384

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1385 3.79    4.4808 4.3750 4.3500

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1518 4.16    4.6299 4.4541 4.4343

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1596 4.37 510.000000 4.5500 4:10:38 PM 4.5480 4.7174 4.5005 4.4837

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1605 4.40    4.7275 4.5059 4.4894

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1694 4.64 86.000000 4.6000 11:06:33 AM 4.6291 4.8273 4.5588 4.5458

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1700 4.66    4.8340 4.5624 4.5496
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FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1792 4.91 5.000000 4.4750 2:37:49 PM 4.4750 4.9372 4.6172 4.6079

FXTN 10-38    * PIBD1015L384 10.1250 5Y 12/15/2015 1812 4.96    4.9596 4.6291 4.6206

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1840 5.04    4.9723 4.6494 4.6364

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1855 5.08 50.000000 4.6600 3:02:02 PM 4.6600 4.9791 4.6603 4.6449

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1918 5.25    5.0077 4.7060 4.6806

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1946 5.33 28.537000 5.3430 11:02:57 AM 5.3430 5.0204 4.7264 4.6965

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2076 5.69 2,550.000000 4.9250 11:19:47 AM 4.9456 5.0793 4.8208 4.7701

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2096 5.74 0.092000 5.0000 12:02:20 PM 5.0000 5.0884 4.8353 4.7814

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2149 5.89    5.1124 4.8738 4.8114

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2284 6.26 42.077000 4.8000 12:18:15 PM 4.8000 5.1736 4.9718 4.8878

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2308 6.32    5.1845 4.9892 4.9014

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2425 6.64 51.906000 5.0000 3:24:02 PM 5.0073 5.2375 5.0742 4.9677

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2429 6.65    5.2393 5.0771 4.9699

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2495 6.84    5.2692 5.1250 5.0073

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2590 7.10    5.3375 5.1976 5.0892

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2883 7.90    5.5481 5.4215 5.3420

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2974 8.15 400.000000 5.9000 10:21:08 AM 5.9125 5.6136 5.4910 5.4205

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3338 9.15    5.8752 5.7692 5.7345

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3521 9.65 11.830000 5.8500 10:22:21 AM 6.0610 6.0068 5.9091 5.8923

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3549 9.72    6.0269 5.9305 5.9165

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3640 9.97 11.722000 5.8250 11:31:02 AM 5.8423 6.0923 6.0000 5.9950

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4093 11.21    6.3585 6.2703 6.2659

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4310 11.81    6.4861 6.3998 6.3957

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4436 12.15    6.5601 6.4750 6.4711

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4534 12.42    6.6177 6.5334 6.5297

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4681 12.82    6.7041 6.6212 6.6176

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4905 13.44    6.8358 6.7548 6.7516

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4968 13.61    6.8728 6.7924 6.7893

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5066 13.88    6.9304 6.8509 6.8479

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5220 14.30    7.0209 6.9428 6.9400

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5409 14.82    7.1320 7.0556 7.0531

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5449 14.93    7.1555 7.0794 7.0770

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5500 15.07    7.1855 7.1099 7.1075

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5822 15.95    7.3747 7.3020 7.3001

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6095 16.70    7.5351 7.4649 7.4634

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6550 17.95    7.8026 7.7364 7.7355

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7089 19.42    8.1193 8.0580 8.0579

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7151 19.59    8.1558 8.0950 8.0950

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7333 20.09    8.1570 8.0908 8.0850

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7585 20.78    8.1587 8.0851 8.0711

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 8006 21.93    8.1616 8.0754 8.0479

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8712 23.87    8.1665 8.0593 8.0091

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9041 24.77 201.000000 7.9800 11:58:33 AM 7.9634 8.1687 8.0518 7.9910

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9118 24.98 407.428000 7.8250 2:53:07 PM 7.9983 8.1692 8.0500 7.9867


