
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 18 0.05    2.6131 2.2028 2.2051

FXTN 10-27 PIBD1011A278 17.5000 <1M 1/18/2011 19 0.05    2.5315 2.0971 2.0995

FXTN 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 23 0.06    2.2051 1.6742 1.6772

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 63 0.17 173.000000 0.8750 10:30:21 AM 0.7478 1.3112 0.8284 0.7847

FXTN 07-36 PIBD0711D360 12.0000 4M 4/15/2011 106 0.29    1.3611 1.2455 1.1536

FXTN 05-63 PIBD0511F638 10.6250 6M 6/22/2011 174 0.48    1.7067 1.5896 1.5583

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 204 0.56    1.8415 1.7265 1.7052

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 213 0.58    1.8803 1.7662 1.7464

SPTB 10-01 SPTB1011I016 15.5000 9M 9/20/2011 264 0.72    2.1001 1.9912 1.9797

FXTN 10-28 PIBD1011J288 16.5000 10M 10/11/2011 285 0.78    2.1907 2.0838 2.0758

FXTN 05-64 PIBD0511J642 7.2500 10M 10/19/2011 293 0.80    2.2252 2.1191 2.1124

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 341 0.93    2.4219 2.3188 2.3188

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 348 0.95    2.4419 2.3376 2.3376

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 374 1.02    2.5160 2.4073 2.4073

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 397 1.09    2.5816 2.4691 2.4691

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 418 1.15 1,700.000000 2.7500 3:46:52 PM 2.7500 2.6415 2.5254 2.5254

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 482 1.32    2.8240 2.6972 2.6972

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 485 1.33    2.8326 2.7052 2.7052

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 580 1.59 1.410000 2.8500 2:35:09 PM 2.8500 3.1035 2.9602 2.9602

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 597 1.64    3.1520 3.0058 3.0058

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 634 1.74 1.600000 4.1500 3:42:45 PM 4.1062 3.2575 3.1051 3.1051

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 657 1.80    3.3231 3.1668 3.1668

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 688 1.88    3.4115 3.2500 3.2500

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 737 2.02    3.5171 3.3550 3.3480

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 739 2.02    3.5214 3.3593 3.3520

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 794 2.18 5.000000 3.9500 10:35:15 AM 3.9500 3.6398 3.4771 3.4620

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 804 2.20    3.6614 3.4986 3.4820

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 818 2.24    3.6915 3.5286 3.5100

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 867 2.38    3.7971 3.6336 3.6080

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 912 2.50    3.8940 3.7300 3.6980

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 944 2.59 3.500000 4.3750 2:40:24 PM 4.3750 3.9629 3.7986 3.7620

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1014 2.78    4.1137 3.9486 3.9020

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1038 2.84    4.1654 4.0000 3.9500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1124 3.08 360.000000 4.0000 3:13:16 PM 4.0167 4.2662 4.1118 4.0479

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1181 3.24    4.3331 4.1860 4.1129

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1293 3.54    4.4644 4.3316 4.2404

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1364 3.74 1,823.600000 4.3000 3:22:15 PM 4.3441 4.5477 4.4240 4.3213

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1374 3.76    4.5594 4.4370 4.3327

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1384 3.79    4.5712 4.4500 4.3441

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1517 4.16    4.7131 4.5902 4.4705

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1595 4.37    4.7964 4.6724 4.5447

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1604 4.39    4.8060 4.6819 4.5532

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1693 4.64 0.948500 4.4500 9:50:30 AM 4.4500 4.9010 4.7756 4.6378

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1699 4.65    4.9074 4.7820 4.6435
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FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1791 4.91 4.793000 4.5000 3:39:10 PM 4.4552 5.0056 4.8789 4.7310

FXTN 10-38    * PIBD1015L384 10.1250 5Y 12/15/2015 1811 4.96    5.0269 4.9000 4.7500

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1839 5.04    5.0396 4.9123 4.7583

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1854 5.08 2,911.000000 4.6500 3:25:15 PM 4.6792 5.0463 4.9189 4.7627

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1917 5.25    5.0748 4.9466 4.7814

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1945 5.33    5.0874 4.9589 4.7897

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2075 5.68 910.000000 4.8250 3:59:30 PM 4.8265 5.1462 5.0160 4.8282

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2095 5.74    5.1552 5.0247 4.8341

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2148 5.88    5.1791 5.0480 4.8498

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2283 6.25    5.2401 5.1073 4.8898

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2307 6.32    5.2509 5.1179 4.8970

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2424 6.64 50.000000 4.9500 3:47:11 PM 4.9500 5.3038 5.1693 4.9316

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2428 6.65    5.3056 5.1710 4.9328

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2494 6.83 0.800000 5.1000 10:42:56 AM 5.1000 5.3354 5.2000 4.9524

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2589 7.09    5.4009 5.2664 5.0262

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2882 7.90    5.6030 5.4711 5.2540

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2973 8.15    5.6657 5.5347 5.3248

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3337 9.14    5.9167 5.7890 5.6078

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3520 9.64    6.0429 5.9169 5.7500

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3548 9.72    6.0622 5.9364 5.7718

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3639 9.97 258.806000 5.8000 3:38:45 PM 5.8426 6.1250 6.0000 5.8426

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4092 11.21    6.3920 6.2709 6.1338

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4309 11.81    6.5199 6.4007 6.2733

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4435 12.15    6.5941 6.4761 6.3544

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4533 12.42    6.6519 6.5347 6.4174

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4680 12.82    6.7385 6.6226 6.5119

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4904 13.44    6.8705 6.7566 6.6559

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4967 13.61    6.9077 6.7943 6.6964

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5065 13.88    6.9654 6.8529 6.7594

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5219 14.30    7.0562 6.9450 6.8584

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5408 14.82    7.1676 7.0581 6.9800

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5448 14.93    7.1911 7.0820 7.0057

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5499 15.07    7.2212 7.1125 7.0385

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5821 15.95    7.4110 7.3051 7.2455

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6094 16.70    7.5719 7.4684 7.4210

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6549 17.94    7.8400 7.7405 7.7136

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7088 19.42    8.1577 8.0629 8.0601

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7150 19.59    8.1942 8.1000 8.1000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7332 20.09    8.1951 8.0913 8.0816

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7584 20.78    8.1964 8.0793 8.0561

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 8005 21.93    8.1984 8.0592 8.0134

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8711 23.87    8.2019 8.0255 7.9419

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9040 24.77    8.2035 8.0098 7.9086

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9117 24.98 1,985.400000 7.9000 3:38:47 PM 7.9008 8.2038 8.0062 7.9008


