
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 6 0.02    3.6025 3.5893 3.5423

FXTN 10-27 PIBD1011A278 17.5000 <1M 1/18/2011 7 0.02    3.5230 3.5071 3.4507

FXTN 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 11 0.03    3.2049 3.1786 3.0846

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 51 0.14 0.250000 4.0000 9:47:03 AM 4.0000 1.2077 1.0952 0.8446

FXTN 07-36 PIBD0711D360 12.0000 3M 4/15/2011 94 0.26    1.1801 1.0099 0.9838

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 162 0.44    1.6053 1.4875 1.4500

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 192 0.53    1.7954 1.6986 1.6518

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 201 0.55    1.8427 1.7471 1.7036

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 252 0.69    2.1108 2.0223 1.9971

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 273 0.75    2.2212 2.1356 2.1180

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 281 0.77    2.2633 2.1788 2.1640

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 329 0.90    2.5017 2.4190 2.4190

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 336 0.92    2.5245 2.4381 2.4380

FXTN 03-18 PIBD0312A182 5.8750 1Y 1/8/2012 362 0.99    2.6093 2.5087 2.5087

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 385 1.05    2.6844 2.5713 2.5711

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 406 1.11 164.330000 2.7500 10:12:03 AM 2.7515 2.7529 2.6284 2.6282

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 470 1.29    2.9616 2.8023 2.8020

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 473 1.30    2.9714 2.8105 2.8102

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 568 1.56    3.2813 3.0688 3.0683

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 585 1.60    3.3368 3.1150 3.1144

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 622 1.70 1.400000 4.0000 2:32:30 PM 4.0000 3.4575 3.2156 3.2149

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 645 1.77    3.5325 3.2781 3.2774

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 676 1.85    3.6336 3.3624 3.3616

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 725 1.99    3.7935 3.4956 3.4947

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 727 1.99 3,922.844600 3.5000 2:59:43 PM 3.5000 3.8000 3.5010 3.5002

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 782 2.14 3,153.630000 3.7500 4:03:43 PM 3.6780 3.8764 3.6020 3.6013

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 792 2.17    3.8903 3.6203 3.6197

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 806 2.21    3.9098 3.6461 3.6454

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 855 2.34    3.9778 3.7360 3.7356

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 900 2.47    4.0403 3.8186 3.8183

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 932 2.55    4.0848 3.8774 3.8771

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1002 2.75    4.1820 4.0059 4.0059

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1026 2.81    4.2154 4.0500 4.0500

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1112 3.05 412.500000 4.0000 12:02:40 PM 4.2788 4.3275 4.1991 4.1991

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1169 3.20    4.4018 4.2980 4.2979

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1281 3.51    4.5479 4.4922 4.4921

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1352 3.70 4.000000 4.6000 2:41:25 PM 4.6375 4.6405 4.6153 4.6151

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1362 3.73 250.000000 4.6500 10:20:32 AM 4.6500 4.6535 4.6327 4.6325

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1372 3.76    4.6665 4.6500 4.6498

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1505 4.12    4.8063 4.6860 4.6864

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1583 4.34 700.000000 4.7000 11:38:09 AM 4.7036 4.8883 4.7071 4.7078

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1592 4.36    4.8978 4.7095 4.7103

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1681 4.61 44.000000 4.9000 2:42:00 PM 4.9250 4.9913 4.7336 4.7347

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1687 4.62    4.9977 4.7352 4.7364
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FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1779 4.87 400.500000 4.7500 3:55:32 PM 4.7498 5.0944 4.7601 4.7617

FXTN 10-38    * PIBD1015L384 10.1250 5Y 12/15/2015 1799 4.93    5.1154 4.7655 4.7671

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1827 5.01    5.1298 4.7894 4.7916

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1842 5.05 1,850.500000 5.1500 3:54:16 PM 5.0634 5.1375 4.8023 4.8047

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1905 5.22    5.1700 4.8562 4.8598

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1933 5.30    5.1844 4.8802 4.8843

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2063 5.65 1,332.327285 5.3500 3:53:44 PM 5.2098 5.2514 4.9914 4.9979

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2083 5.71 0.400000 5.3500 10:13:28 AM 5.3500 5.2617 5.0085 5.0154

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2136 5.85    5.2890 5.0539 5.0618

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2271 6.22 475.000000 5.2500 2:46:20 PM 5.2500 5.3586 5.1694 5.1798

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2295 6.29    5.3710 5.1900 5.2008

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2412 6.61 468.500000 5.2000 4:09:12 PM 5.3656 5.4312 5.2901 5.3030

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2416 6.62 44.000000 5.3500 11:25:37 AM 5.3500 5.4333 5.2935 5.3065

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2482 6.80    5.4673 5.3500 5.3642

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2577 7.06 19.000000 5.4000 11:26:16 AM 5.4000 5.5345 5.3982 5.4110

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2870 7.86    5.7417 5.5470 5.5551

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2961 8.11    5.8060 5.5932 5.5998

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3325 9.11 9.500000 6.1500 2:05:24 PM 6.1500 6.0634 5.7780 5.7788

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3508 9.61 89.350000 6.3500 3:48:16 PM 6.1662 6.1928 5.8709 5.8688

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3536 9.69    6.2126 5.8851 5.8826

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3627 9.94 803.000000 5.8500 3:52:42 PM 5.9008 6.2769 5.9313 5.9273

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4080 11.18    6.5389 6.2305 6.2270

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4297 11.77    6.6645 6.3738 6.3706

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4423 12.12    6.7373 6.4570 6.4539

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4521 12.39    6.7940 6.5217 6.5188

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4668 12.79    6.8790 6.6188 6.6160

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4892 13.40    7.0086 6.7667 6.7642

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4955 13.58    7.0450 6.8083 6.8059

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5053 13.84    7.1017 6.8731 6.8707

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5207 14.27    7.1908 6.9748 6.9726

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5396 14.78    7.3001 7.0996 7.0976

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5436 14.89    7.3233 7.1260 7.1241

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5487 15.03    7.3528 7.1597 7.1578

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5809 15.92    7.5390 7.3723 7.3708

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6082 16.66    7.6969 7.5526 7.5514

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6537 17.91    7.9601 7.8531 7.8524

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7076 19.39    8.2718 8.2091 8.2090

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7138 19.56    8.3077 8.2500 8.2500

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7320 20.05    8.3029 8.2311 8.2321

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7572 20.75    8.2962 8.2050 8.2072

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7993 21.90    8.2850 8.1613 8.1657

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8699 23.83    8.2662 8.0881 8.0961

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9028 24.73    8.2574 8.0540 8.0636

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9105 24.95 2,127.638500 8.0145 3:46:53 PM 8.0561 8.2554 8.0460 8.0561


