
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 15 0.04    3.0734 3.0278 3.0278

FXTN 03-17 PIBD0311A175 5.3750 1M 1/17/2011 42 0.12    1.6178 1.4267 1.4270

FXTN 10-27 PIBD1011A278 17.5000 1M 1/18/2011 43 0.12    1.6179 1.4120 1.4124

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 47 0.13    1.6183 1.3533 1.3540

FXTN 05-62 PIBD0511C622 8.5000 3M 3/3/2011 87 0.24    1.6225 0.7667 0.7701

FXTN 07-36 PIBD0711D360 12.0000 4M 4/15/2011 130 0.36    1.7487 1.0186 1.0328

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 198 0.54    1.9810 1.6102 1.6403

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 228 0.62    2.0891 1.7442 1.7687

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 237 0.65 0.959300 1.7000 11:02:06 AM 1.7000 2.1216 1.7844 1.8072

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 288 0.79    2.3054 2.0122 2.0254

FXTN 10-28 PIBD1011J288 16.5000 10M 10/11/2011 309 0.85    2.3811 2.1060 2.1152

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 317 0.87    2.4099 2.1418 2.1495

RTB 05-05 PIID0511L054 5.8750 1Y 12/6/2011 365 1.00    2.5753 2.3432 2.3442

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 372 1.02    2.5928 2.3615 2.3635

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 398 1.09    2.6581 2.4294 2.4351

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 421 1.15    2.7158 2.4895 2.4984

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 442 1.21    2.7685 2.5444 2.5563

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 506 1.39    2.9291 2.7117 2.7326

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 509 1.39    2.9367 2.7195 2.7408

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 604 1.65    3.1751 2.9678 3.0025

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 621 1.70    3.2178 3.0122 3.0493

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 658 1.80 4.250000 3.7500 2:44:01 PM 3.7741 3.3106 3.1089 3.1513

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 681 1.87    3.3684 3.1690 3.2146

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 712 1.95    3.4462 3.2500 3.3000

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 761 2.08    3.5606 3.3725 3.4155

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 763 2.09    3.5653 3.3775 3.4202

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 818 2.24 10.000000 3.6500 2:39:13 PM 3.6500 3.6938 3.5150 3.5499

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 828 2.27    3.7172 3.5400 3.5734

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 842 2.31    3.7499 3.5750 3.6064

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 891 2.44 0.125000 3.9750 3:35:32 PM 3.9750 3.8643 3.6975 3.7219

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 936 2.56    3.9695 3.8100 3.8280

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 968 2.65    4.0442 3.8900 3.9034

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1038 2.84    4.2078 4.0650 4.0684

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1062 2.91    4.2638 4.1250 4.1250

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1148 3.15 1,150.462000 4.1700 3:49:24 PM 4.1774 4.2896 4.1469 4.1449

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1205 3.30    4.3066 4.1614 4.1582

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1317 3.61    4.3401 4.1899 4.1841

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1388 3.80 400.000000 4.2250 9:36:42 AM 4.2250 4.3613 4.2080 4.2006

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1398 3.83 650.000000 4.1800 4:07:52 PM 4.1931 4.3643 4.2106 4.2029

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1408 3.86    4.3673 4.2131 4.2052

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1541 4.22    4.5439 4.3804 4.3747

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1619 4.44    4.6475 4.4785 4.4741

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1628 4.46    4.6594 4.4898 4.4856

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1717 4.70    4.7776 4.6017 4.5990
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FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1723 4.72    4.7855 4.6093 4.6067

FXTN 05-69    * PIBD0515K697 4.6250 5Y 11/25/2015 1815 4.97 201.697000 4.6000 11:58:41 AM 4.7239 4.9077 4.7250 4.7239

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1835 5.03    4.9186 4.7369 4.7324

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1863 5.10    4.9340 4.7537 4.7443

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1878 5.15 351.668000 4.7000 4:01:45 PM 4.6976 4.9422 4.7626 4.7507

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1941 5.32    4.9766 4.8003 4.7775

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1969 5.39    4.9919 4.8170 4.7894

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2099 5.75    5.0631 4.8947 4.8447

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2119 5.81 1.000000 4.9750 2:44:23 PM 4.9750 5.0740 4.9066 4.8532

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2172 5.95    5.1030 4.9383 4.8757

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2307 6.32 103.658000 4.7250 11:04:35 AM 4.7852 5.1769 5.0189 4.9331

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2331 6.39    5.1900 5.0333 4.9433

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2448 6.71    5.2540 5.1032 4.9930

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2452 6.72    5.2562 5.1056 4.9947

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2518 6.90 379.000000 5.0150 3:56:13 PM 5.0227 5.2923 5.1450 5.0227

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2613 7.16    5.3554 5.2108 5.0996

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2906 7.96    5.5500 5.4137 5.3365

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2997 8.21 1.035000 5.1500 11:05:12 AM 5.1500 5.6104 5.4768 5.4101

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3361 9.21 84.000000 5.6000 4:04:55 PM 5.6000 5.8522 5.7289 5.7044

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3544 9.71 1.475000 6.0000 10:19:28 AM 6.0000 5.9737 5.8556 5.8524

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3572 9.79    5.9923 5.8750 5.8750

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4116 11.28    6.3144 6.1959 6.1959

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4333 11.87    6.4429 6.3240 6.3240

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4459 12.22    6.5175 6.3983 6.3983

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4557 12.48    6.5755 6.4561 6.4561

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4704 12.89    6.6625 6.5428 6.5428

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4928 13.50    6.7952 6.6750 6.6750

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4991 13.67    6.8325 6.7121 6.7121

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5089 13.94    6.8905 6.7700 6.7700

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5243 14.36    6.9817 6.8608 6.8608

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5432 14.88    7.0936 6.9723 6.9723

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5472 14.99    7.1173 6.9959 6.9959

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5523 15.13    7.1475 7.0260 7.0260

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5845 16.01    7.3381 7.2160 7.2160

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6118 16.76    7.4998 7.3770 7.3770

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6573 18.01    7.7692 7.6454 7.6454

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7112 19.48    8.0883 7.9634 7.9634

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7174 19.65 0.350000 7.0500 2:26:52 PM 7.0500 8.1250 8.0000 8.0000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7356 20.15    8.1452 8.0241 8.0241

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7608 20.84    8.1731 8.0574 8.0574

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 8029 22.00    8.2198 8.1131 8.1131

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8735 23.93    8.2981 8.2065 8.2065

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9064 24.83    8.3346 8.2500 8.2500


