
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 3 0.01    3.8230 3.8125 3.8125

FXTN 10-27 PIBD1011A278 17.5000 <1M 1/18/2011 4 0.01    3.7344 3.7188 3.7188

FXTN 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 8 0.02    3.3803 3.3438 3.3438

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 48 0.13 300.000000 1.1250 10:47:24 AM 1.1250 1.1611 1.0000 1.0000

FXTN 07-36 PIBD0711D360 12.0000 3M 4/15/2011 91 0.25    1.1555 1.0126 1.0126

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 159 0.44    1.5377 1.4423 1.4423

FXTN 07-37 PIBD0711G376 12.0000 7M 7/22/2011 189 0.52    1.7036 1.6254 1.6239

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 198 0.54 12.911000 4.0000 10:24:58 AM 3.9533 1.7514 1.6758 1.6727

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 249 0.68    2.0225 1.9615 1.9496

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 270 0.74    2.1341 2.0791 2.0636

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 278 0.76    2.1766 2.1239 2.1070

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 326 0.89    2.4317 2.3927 2.3676

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 333 0.91    2.4689 2.4319 2.4056

FXTN 03-18 PIBD0312A182 5.8750 1Y 1/8/2012 359 0.98 22.000000 3.0000 10:38:08 AM 3.0000 2.6071 2.5776 2.5468

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 382 1.05    2.6929 2.6555 2.6259

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 403 1.10    2.7662 2.7196 2.6919

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 467 1.28    2.9896 2.9151 2.8931

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 470 1.29    3.0000 2.9242 2.9025

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 565 1.55    3.3316 3.2144 3.2012

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 582 1.59    3.3909 3.2663 3.2546

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 619 1.70 0.700000 4.0000 11:36:48 AM 4.0000 3.5201 3.3793 3.3709

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 642 1.76    3.6003 3.4496 3.4432

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 673 1.84    3.7085 3.5442 3.5406

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 722 1.98 10.000000 3.8500 2:50:01 PM 3.8500 3.8796 3.6939 3.6946

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 724 1.98 3,104.000000 4.0000 3:25:40 PM 3.7004 3.8865 3.7000 3.7009

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 779 2.13 556.845500 3.5000 11:27:18 AM 3.5651 3.9414 3.7552 3.7559

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 789 2.16    3.9513 3.7652 3.7659

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 803 2.20    3.9653 3.7793 3.7800

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 852 2.33    4.0141 3.8284 3.8290

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 897 2.46    4.0590 3.8736 3.8740

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 929 2.55 5.000000 4.1000 8:55:54 AM 4.1000 4.0909 3.9057 3.9060

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 999 2.74    4.1607 3.9759 3.9760

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1023 2.80    4.1846 4.0000 4.0000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1109 3.04 3,964.650000 4.1750 4:01:39 PM 4.1524 4.3103 4.1429 4.1492

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1166 3.19    4.3936 4.2376 4.2481

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1278 3.50    4.5574 4.4238 4.4424

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1349 3.70 51.700000 4.3000 3:41:02 PM 4.6003 4.6611 4.5418 4.5656

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1359 3.72    4.6758 4.5584 4.5829

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1369 3.75    4.6904 4.5750 4.6003

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1502 4.12    4.8365 4.6194 4.6327

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1580 4.33    4.9223 4.6455 4.6517

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1589 4.35    4.9321 4.6485 4.6539

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1678 4.60 28.700000 4.6750 4:06:20 PM 4.6685 5.0299 4.6782 4.6755

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1684 4.61    5.0365 4.6802 4.6770
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FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1776 4.87 53.081000 4.7500 10:51:26 AM 4.7341 5.1376 4.7109 4.6994

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1796 4.92    5.1596 4.7176 4.7043

FXTN 10-39    * PIBD1016A393 9.2500 5Y 1/12/2016 1824 5.00    5.1904 4.7270 4.7111

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1839 5.04 900.180000 4.9700 3:59:51 PM 4.9711 5.2037 4.7438 4.7283

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1902 5.21    5.2598 4.8146 4.8005

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1930 5.29    5.2847 4.8460 4.8325

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2060 5.64 3,276.424000 5.1300 11:23:22 AM 5.1541 5.4003 4.9920 4.9815

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2080 5.70 9.119000 5.3750 3:26:22 PM 5.3750 5.4181 5.0144 5.0044

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2133 5.84    5.4653 5.0739 5.0652

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2268 6.21 28.550000 5.1000 11:23:42 AM 5.1000 5.5854 5.2255 5.2199

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2292 6.28    5.6067 5.2525 5.2474

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2409 6.60 750.000000 5.4500 11:35:29 AM 5.4616 5.7108 5.3839 5.3814

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2413 6.61    5.7144 5.3883 5.3860

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2479 6.79    5.7731 5.4625 5.4616

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2574 7.05    5.8067 5.4946 5.4976

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2867 7.85    5.9106 5.5939 5.6087

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2958 8.10 45.480000 5.5000 11:22:41 AM 5.6971 5.9428 5.6247 5.6432

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3322 9.10 10.000000 6.0000 8:48:20 AM 6.0000 6.0718 5.7480 5.7812

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3505 9.60    6.1367 5.8099 5.8505

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3533 9.68    6.1466 5.8194 5.8611

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3624 9.93 361.640000 5.8600 3:12:05 PM 5.8956 6.1788 5.8502 5.8956

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4077 11.17    6.4339 6.1276 6.1671

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4294 11.76    6.5561 6.2605 6.2972

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4420 12.11    6.6270 6.3376 6.3727

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4518 12.38    6.6822 6.3976 6.4315

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4665 12.78    6.7650 6.4876 6.5196

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4889 13.39    6.8911 6.6248 6.6538

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4952 13.57    6.9266 6.6634 6.6916

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5050 13.84    6.9818 6.7234 6.7503

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5204 14.26    7.0685 6.8177 6.8426

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5393 14.78    7.1749 6.9334 6.9559

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5433 14.88    7.1974 6.9579 6.9799

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5484 15.02    7.2261 6.9891 7.0105

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5806 15.91    7.4075 7.1863 7.2034

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6079 16.65    7.5612 7.3534 7.3671

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6534 17.90    7.8174 7.6320 7.6398

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7073 19.38    8.1209 7.9620 7.9628

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7135 19.55    8.1558 8.0000 8.0000

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7317 20.05    8.1558 7.9998 7.9991

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7569 20.74    8.1558 7.9996 7.9978

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7990 21.89    8.1558 7.9992 7.9956

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8696 23.82    8.1558 7.9985 7.9919

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9025 24.73    8.1558 7.9981 7.9902

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9102 24.94 787.547900 7.9550 3:55:20 PM 7.9898 8.1558 7.9981 7.9898


