
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 4 0.01    3.7399 3.7273 3.7273

FXTN 10-27 PIBD1011A278 17.5000 <1M 1/18/2011 5 0.01    3.6531 3.6364 3.6364

FXTN 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 9 0.02 1.500000 3.0000 11:03:18 AM 3.0000 3.3063 3.2727 3.2727

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 49 0.13 904.312000 0.9800 4:07:09 PM 0.9917 1.1318 1.0000 1.0000

FXTN 07-36 PIBD0711D360 12.0000 3M 4/15/2011 92 0.25    1.1269 1.0072 1.0070

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 160 0.44    1.5854 1.2507 1.2441

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 190 0.52    1.7773 1.3742 1.3660

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 199 0.55    1.8277 1.4224 1.4147

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 250 0.68    2.1130 1.6955 1.6905

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 271 0.74    2.2306 1.8080 1.8040

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 279 0.76    2.2753 1.8508 1.8473

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 327 0.90    2.5439 2.1079 2.1068

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 334 0.92    2.5831 2.1454 2.1447

FXTN 03-18 PIBD0312A182 5.8750 1Y 1/8/2012 360 0.99    2.7286 2.2847 2.2852

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 383 1.05    2.8125 2.3781 2.3787

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 404 1.11 1,438.000000 2.8750 3:24:56 PM 2.9601 2.8829 2.4592 2.4599

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 468 1.28    3.0976 2.7066 2.7071

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 471 1.29    3.1076 2.7182 2.7187

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 566 1.55    3.4263 3.0854 3.0857

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 583 1.60    3.4833 3.1511 3.1514

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 620 1.70    3.6074 3.2941 3.2943

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 643 1.76    3.6846 3.3830 3.3832

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 674 1.85    3.7885 3.5029 3.5030

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 723 1.98    3.9529 3.6923 3.6923

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 725 1.99    3.9596 3.7000 3.7000

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 780 2.14 52.987463 3.5000 3:34:51 PM 3.5167 4.0116 3.7552 3.7552

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 790 2.16    4.0211 3.7652 3.7652

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 804 2.20    4.0343 3.7793 3.7793

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 853 2.34    4.0806 3.8284 3.8284

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 898 2.46    4.1232 3.8736 3.8736

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 930 2.55    4.1534 3.9057 3.9057

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 1000 2.74    4.2196 3.9759 3.9759

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1024 2.81    4.2423 4.0000 4.0000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1110 3.04 1,683.400000 4.1750 3:29:10 PM 4.2328 4.3642 4.1367 4.1231

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1167 3.20    4.4450 4.2273 4.2047

FXTN 10-35 PIBD1014G356 12.7500 4Y 7/15/2014 1279 3.50    4.6037 4.4053 4.3650

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1350 3.70 5.612000 4.6500 3:22:29 PM 4.4525 4.7043 4.5182 4.4666

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1360 3.73 50.000000 4.5000 3:32:30 PM 4.5000 4.7185 4.5341 4.4809

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1370 3.75    4.7327 4.5500 4.4952

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1503 4.12    4.8817 4.6815 4.6281

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1581 4.33    4.9690 4.7587 4.7061

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1590 4.36    4.9791 4.7676 4.7151

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1679 4.60 8.506700 4.6000 12:09:49 PM 4.6093 5.0788 4.8556 4.8041

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1685 4.62    5.0855 4.8615 4.8101
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FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1777 4.87 10.500000 4.6500 2:50:27 PM 4.6500 5.1885 4.9525 4.9020

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1797 4.92    5.2109 4.9723 4.9220

FXTN 10-39    * PIBD1016A393 9.2500 5Y 1/12/2016 1825 5.00    5.2423 5.0000 4.9500

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1840 5.04 556.827000 4.9550 3:54:03 PM 4.9902 5.2523 5.0098 4.9631

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1903 5.21    5.2941 5.0507 5.0180

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1931 5.29    5.3126 5.0689 5.0425

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2061 5.65 3,830.000000 5.1850 3:16:53 PM 5.1999 5.3989 5.1535 5.1559

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2081 5.70 19.679000 5.6000 11:57:19 AM 5.5997 5.4122 5.1665 5.1733

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2134 5.85    5.4473 5.2010 5.2196

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2269 6.22    5.5369 5.2888 5.3374

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2293 6.28    5.5528 5.3044 5.3583

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2410 6.60 3,000.000000 5.5750 3:32:27 PM 5.5214 5.6305 5.3805 5.4604

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2414 6.61    5.6331 5.3831 5.4639

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2480 6.79    5.6769 5.4260 5.5214

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2575 7.05    5.7238 5.4720 5.5585

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2868 7.86    5.8685 5.6138 5.6728

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2959 8.11 0.500000 6.0000 3:18:21 PM 6.0000 5.9134 5.6578 5.7084

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3323 9.10    6.0932 5.8340 5.8504

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3506 9.61 54.725000 6.0250 3:11:29 PM 6.0250 6.1835 5.9225 5.9218

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3534 9.68    6.1974 5.9361 5.9327

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3625 9.93 642.203050 5.9300 3:49:50 PM 5.9634 6.2423 5.9801 5.9682

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4078 11.17    6.4979 6.2407 6.2304

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4295 11.77    6.6203 6.3656 6.3560

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4421 12.11    6.6914 6.4381 6.4289

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4519 12.38    6.7467 6.4945 6.4856

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4666 12.78    6.8296 6.5790 6.5707

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4890 13.40    6.9560 6.7079 6.7003

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4953 13.57    6.9915 6.7441 6.7367

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5051 13.84    7.0468 6.8005 6.7934

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5205 14.26    7.1337 6.8891 6.8826

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5394 14.78    7.2403 6.9978 6.9919

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5434 14.89    7.2629 7.0208 7.0151

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5485 15.03    7.2916 7.0502 7.0446

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5807 15.91    7.4733 7.2354 7.2309

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6080 16.66    7.6273 7.3925 7.3889

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6535 17.90    7.8840 7.6542 7.6522

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7074 19.38    8.1881 7.9643 7.9641

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7136 19.55    8.2231 8.0000 8.0000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7318 20.05    8.2227 8.0002 8.0001

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7570 20.74    8.2222 8.0005 8.0001

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7991 21.89    8.2214 8.0010 8.0003

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8697 23.83    8.2200 8.0019 8.0005

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9026 24.73    8.2194 8.0023 8.0006

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9103 24.94 1,363.769332 7.9710 3:54:24 PM 8.0006 8.2192 8.0024 8.0006


