
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 11 0.03 6.000000 1.5000 4:02:39 PM 1.5000 3.1599 3.1250 3.1250

FXTN 03-17 PIBD0311A175 5.3750 1M 1/17/2011 38 0.10    1.3127 1.2000 1.2000

FXTN 10-27 PIBD1011A278 17.5000 1M 1/18/2011 39 0.11    1.3130 1.2000 1.2000

FXTN 07-35 PIBD0711A354 11.0000 2M 1/22/2011 43 0.12    1.3139 1.2000 1.2000

FXTN 05-62 PIBD0511C622 8.5000 3M 3/3/2011 83 0.23 31.100000 0.9500 4:05:32 PM 0.9500 1.3236 1.2000 1.2000

FXTN 07-36 PIBD0711D360 12.0000 4M 4/15/2011 126 0.35    1.4773 1.3605 1.3605

FXTN 05-63 PIBD0511F638 10.6250 7M 6/22/2011 194 0.53    1.7616 1.6575 1.6575

FXTN 07-37 PIBD0711G376 12.0000 8M 7/22/2011 224 0.61    1.9037 1.7967 1.7967

RTB 03-06 PIID0311G065 8.5000 8M 7/31/2011 233 0.64 168.459000 2.0000 4:06:43 PM 2.0000 1.9463 1.8385 1.8385

SPTB 10-01 SPTB1011I016 15.5000 10M 9/20/2011 284 0.78    2.1878 2.0751 2.0751

FXTN 10-28 PIBD1011J288 16.5000 10M 10/11/2011 305 0.84    2.2872 2.1726 2.1726

FXTN 05-64 PIBD0511J642 7.2500 11M 10/19/2011 313 0.86    2.3251 2.2097 2.2097

RTB 05-05 PIID0511L054 5.8750 1Y 12/6/2011 361 0.99    2.5339 2.4143 2.4241

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 368 1.01    2.5487 2.4287 2.4481

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 394 1.08    2.6033 2.4819 2.5374

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 417 1.14    2.6517 2.5290 2.6165

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 438 1.20 2,805.976100 2.8700 3:26:04 PM 3.0749 2.6958 2.5720 2.6886

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 502 1.38    2.8304 2.7031 2.9085

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 505 1.38    2.8367 2.7093 2.9189

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 600 1.64 37.500000 3.5477 12:13:24 PM 3.5477 3.0364 2.9038 3.2453

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 617 1.69    3.0721 2.9386 3.3037

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 654 1.79 16.355000 3.7739 12:03:49 PM 3.7739 3.1499 3.0144 3.4308

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 677 1.85    3.1983 3.0615 3.5099

FXTN 07-41    * PIBD0712K413 10.5000 2Y 11/17/2012 708 1.94    3.2635 3.1250 3.6164

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 757 2.07    3.4022 3.2650 3.6876

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 759 2.08 14.470000 3.8500 11:57:03 AM 3.8500 3.4078 3.2707 3.6905

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 814 2.23 370.890000 3.7250 3:20:47 PM 3.7349 3.5635 3.4279 3.7704

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 824 2.26    3.5918 3.4564 3.7850

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 838 2.30    3.6315 3.4964 3.8053

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 887 2.43    3.7702 3.6364 3.8765

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 932 2.55    3.8976 3.7650 3.9419

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 964 2.64    3.9881 3.8564 3.9884

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1034 2.83    4.1863 4.0564 4.0901

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1058 2.90    4.2542 4.1250 4.1250

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1144 3.13 750.500000 4.1725 12:21:20 PM 4.1725 4.2885 4.1610 4.1610

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1201 3.29    4.3111 4.1849 4.1849

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1313 3.60    4.3557 4.2319 4.2319

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1384 3.79 16.851000 4.1750 2:53:39 PM 4.2593 4.3840 4.2616 4.2616

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1394 3.82    4.3879 4.2658 4.2658

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1404 3.85    4.3919 4.2700 4.2700

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1537 4.21    4.5542 4.4068 4.4059

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1615 4.42 3,000.000000 4.5400 11:14:37 AM 4.4556 4.6493 4.4871 4.4856

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1624 4.45 230.000000 4.5000 4:01:42 PM 4.5000 4.6603 4.4963 4.4948

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1713 4.69 50.549600 4.6250 4:11:49 PM 4.6914 4.7689 4.5879 4.5858
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FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1719 4.71    4.7762 4.5941 4.5919

FXTN 05-69    * PIBD0515K697 4.6250 5Y 11/25/2015 1811 4.96 628.000000 4.6000 3:50:54 PM 4.6855 4.8885 4.6887 4.6859

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1831 5.02    4.8991 4.7017 4.6952

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1859 5.09    4.9140 4.7199 4.7083

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1874 5.13 1,615.172000 4.7250 3:58:56 PM 4.7449 4.9220 4.7296 4.7153

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1937 5.31    4.9555 4.7705 4.7446

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1965 5.38    4.9704 4.7887 4.7576

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2095 5.74    5.0396 4.8731 4.8181

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2115 5.79 14.300000 4.9000 3:50:04 PM 4.9016 5.0503 4.8860 4.8274

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2168 5.94    5.0785 4.9204 4.8521

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2303 6.31 450.000000 4.8900 3:59:38 PM 4.8956 5.1504 5.0081 4.9150

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2327 6.38    5.1631 5.0236 4.9261

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2444 6.70 484.915000 4.9750 3:37:03 PM 4.9800 5.2254 5.0996 4.9806

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2448 6.71    5.2276 5.1022 4.9824

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2514 6.89 602.000000 5.0400 4:08:46 PM 5.0399 5.2627 5.1450 5.0132

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2609 7.15 0.850000 5.6040 10:39:14 AM 5.6040 5.3333 5.2131 5.0841

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2902 7.95    5.5511 5.4229 5.3030

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2993 8.20    5.6187 5.4881 5.3710

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3357 9.20    5.8893 5.7489 5.6429

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3540 9.70 1,994.360000 5.9743 4:09:58 PM 5.8005 6.0253 5.8799 5.7796

FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3568 9.78    6.0462 5.9000 5.8005

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4112 11.27    6.3767 6.2398 6.1554

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4329 11.86    6.5085 6.3754 6.2969

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4455 12.21    6.5851 6.4541 6.3791

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4553 12.47    6.6446 6.5153 6.4430

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4700 12.88    6.7339 6.6071 6.5389

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4924 13.49    6.8700 6.7470 6.6850

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4987 13.66    6.9083 6.7864 6.7261

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5085 13.93    6.9678 6.8476 6.7900

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5239 14.35    7.0614 6.9438 6.8905

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5428 14.87    7.1762 7.0619 7.0137

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5468 14.98    7.2005 7.0868 7.0398

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5519 15.12    7.2315 7.1187 7.0731

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5841 16.00    7.4272 7.3198 7.2831

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6114 16.75    7.5930 7.4904 7.4612

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6569 18.00    7.8695 7.7746 7.7580

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7108 19.47 31.100000 7.2000 12:03:25 PM 7.2000 8.1969 8.1113 8.1096

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7170 19.64    8.2346 8.1500 8.1500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7352 20.14    8.2494 8.1596 8.1596

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7604 20.83    8.2699 8.1730 8.1730

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 8025 21.99    8.3042 8.1952 8.1952

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8731 23.92    8.3617 8.2326 8.2326

FXTN 25-07    * PIBD2535I071 8.0000 25Y 9/30/2035 9060 24.82 0.050000 7.2500 11:25:55 AM 7.2500 8.3885 8.2500 8.2500


