
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 07-35 PIBD0711A354 11.0000 <1M 1/22/2011 3 0.01    3.8598 3.8529 3.9085

FXTN 05-62 PIBD0511C622 8.5000 2M 3/3/2011 43 0.12 1,000.000000 2.5000 12:01:22 PM 2.5000 1.6184 1.5000 2.3233

FXTN 07-36 PIBD0711D360 12.0000 3M 4/15/2011 86 0.24    1.6243 1.5000 1.6753

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 154 0.42    1.8500 1.6929 1.7286

FXTN 07-37 PIBD0711G376 12.0000 6M 7/22/2011 184 0.50    1.9571 1.7847 1.7898

RTB 03-06 PIID0311G065 8.5000 7M 7/31/2011 193 0.53    1.9959 1.8226 1.8232

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 244 0.67    2.2621 2.1110 2.1192

FXTN 10-28 PIBD1011J288 16.5000 9M 10/11/2011 265 0.73    2.3717 2.2298 2.2411

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 273 0.75    2.4135 2.2750 2.2875

RTB 05-05 PIID0511L054 5.8750 11M 12/6/2011 321 0.88 0.100000 3.5000 11:47:17 AM 3.4866 2.6640 2.5464 2.5661

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 328 0.90    2.7005 2.5860 2.6067

FXTN 03-18 PIBD0312A182 5.8750 1Y 1/8/2012 354 0.97    2.8363 2.7330 2.7576

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 377 1.03    2.9308 2.8260 2.8579

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 398 1.09 30.000000 3.1000 11:46:20 AM 3.1000 3.0135 2.9057 2.9449

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 462 1.27    3.2658 3.1488 3.2101

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 465 1.27    3.2776 3.1602 3.2225

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 560 1.53    3.6521 3.5211 3.6162

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 577 1.58    3.7191 3.5856 3.6866

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 614 1.68    3.8650 3.7262 3.8399

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 637 1.75    3.9556 3.8135 3.9352

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 668 1.83    4.0778 3.9313 4.0637

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 717 1.96    4.2710 4.1174 4.2667

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 719 1.97    4.2788 4.1250 4.2750

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 774 2.12 125.000000 4.0500 3:36:04 PM 4.0500 4.3220 4.1710 4.3164

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 784 2.15    4.3298 4.1793 4.3239

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 798 2.19    4.3408 4.1911 4.3344

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 847 2.32    4.3793 4.2320 4.3713

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 892 2.44    4.4146 4.2696 4.4052

RTB 05-07 PIID0513G075 9.0000 3Y 7/31/2013 924 2.53    4.4397 4.2964 4.4293

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 994 2.72    4.4946 4.3549 4.4819

FXTN 07-45    * PIBD0713K457 7.1250 3Y 11/2/2013 1018 2.79    4.5135 4.3750 4.5000

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1104 3.02 306.250000 4.6100 12:11:28 PM 4.5955 4.6339 4.4993 4.6243

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1161 3.18    4.7138 4.5816 4.7066

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1273 3.49    4.8706 4.7435 4.8685

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1344 3.68    4.9701 4.8461 4.9711

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1354 3.71    4.9841 4.8605 4.9855

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1364 3.74    4.9981 4.8750 5.0000

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1497 4.10    5.1465 4.9164 5.0170

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1575 4.32    5.2335 4.9407 5.0270

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1584 4.34    5.2436 4.9435 5.0282

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1673 4.58    5.3429 4.9712 5.0396

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1679 4.60    5.3496 4.9731 5.0403

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1771 4.85 600.000000 5.1000 11:38:23 AM 5.0583 5.4522 5.0017 5.0521

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1791 4.91    5.4745 5.0079 5.0547
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FXTN 10-39    * PIBD1016A393 9.2500 5Y 1/12/2016 1819 4.98    5.5058 5.0167 5.0583

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1834 5.02 3,000.000000 5.2500 4:08:13 PM 5.2500 5.5187 5.0345 5.0771

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1897 5.20    5.5728 5.1095 5.1563

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1925 5.27    5.5969 5.1429 5.1915

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2055 5.63 2,553.100000 5.7000 3:59:39 PM 5.6809 5.7086 5.2977 5.3548

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2075 5.68    5.7258 5.3215 5.3799

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2128 5.83    5.7714 5.3846 5.4465

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2263 6.20 0.822000 5.2510 2:53:03 PM 5.2510 5.8875 5.5454 5.6161

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2287 6.27    5.9081 5.5739 5.6462

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2404 6.59 0.950000 5.4650 3:01:45 PM 5.4650 6.0087 5.7132 5.7932

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2408 6.60    6.0121 5.7180 5.7983

FXTN 07-50    * PIBD0717J502 5.3750 7Y 10/28/2017 2474 6.78 340.000000 6.0000 2:36:55 PM 5.8823 6.0688 5.7966 5.8812

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2569 7.04    6.1046 5.8250 5.9237

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2862 7.84    6.2149 5.9127 6.0549

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2953 8.09 202.150000 6.6000 3:39:10 PM 6.5940 6.2492 5.9399 6.0956

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3317 9.09 40.760000 6.4500 3:03:21 PM 6.3160 6.3863 6.0488 6.2585

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3500 9.59 426.287000 6.4850 3:02:39 PM 6.3092 6.4552 6.1035 6.3405

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3528 9.67 50.000000 6.1000 11:04:09 AM 6.1000 6.4657 6.1119 6.3530

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3619 9.92 201.000000 6.6500 3:39:32 PM 6.6460 6.5000 6.1391 6.3937

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4072 11.16    6.7476 6.4179 6.6494

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4289 11.75    6.8662 6.5514 6.7718

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4415 12.10    6.9351 6.6290 6.8429

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4513 12.36    6.9887 6.6893 6.8982

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4660 12.77    7.0690 6.7798 6.9812

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4884 13.38    7.1915 6.9177 7.1076

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4947 13.55    7.2259 6.9564 7.1431

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5045 13.82    7.2795 7.0167 7.1984

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5199 14.24    7.3637 7.1115 7.2853

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5388 14.76    7.4670 7.2279 7.3920

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5428 14.87    7.4889 7.2525 7.4146

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5479 15.01    7.5167 7.2839 7.4433

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5801 15.89    7.6928 7.4820 7.6250

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6074 16.64    7.8420 7.6501 7.7791

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6529 17.89    8.0907 7.9301 8.0359

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7068 19.36    8.3853 8.2618 8.3400

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7130 19.53    8.4192 8.3000 8.3750

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7312 20.03    8.4185 8.2836 8.3512

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7564 20.72    8.4175 8.2610 8.3182

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7985 21.88    8.4159 8.2231 8.2631

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8691 23.81    8.4131 8.1597 8.1708

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9020 24.71    8.4118 8.1301 8.1277

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9097 24.92 1,595.771500 8.1000 3:55:59 PM 8.1176 8.4115 8.1232 8.1176


