
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 05-62 PIBD0511C622 8.5000 1M 3/3/2011 31 0.08    3.4247 3.2708 3.2708

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 74 0.20    3.3096 3.1250 3.1250

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 142 0.39    3.3545 3.1688 3.1688

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 172 0.47    3.3820 3.1955 3.1955

RTB 03-06 PIID0311G065 8.5000 6M 7/31/2011 181 0.50    3.3970 3.2107 3.2095

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 232 0.64    3.5307 3.3473 3.3310

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 253 0.69    3.5858 3.4036 3.3810

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 261 0.72    3.6067 3.4250 3.4000

RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 309 0.85 1.600000 3.8750 12:42:12 PM 3.8607 3.7326 3.5536 3.5143

FXTN 04-19 PIBD0411L191 5.8750 11M 12/13/2011 316 0.87    3.7509 3.5723 3.5310

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 342 0.94    3.8191 3.6420 3.5929

SPTB 10-02 SPTB1012A021 14.0000 1Y 1/31/2012 365 1.00    3.8875 3.7080 3.6608

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 386 1.06 2.000000 4.0000 12:02:51 PM 4.0000 3.9511 3.7689 3.7246

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 450 1.23    4.1449 3.9546 3.9191

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 453 1.24    4.1540 3.9633 3.9282

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 548 1.50    4.4416 4.2388 4.2169

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 565 1.55    4.4931 4.2881 4.2685

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 602 1.65 0.100000 5.0000 11:54:54 AM 5.0000 4.6051 4.3954 4.3809

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 625 1.71    4.6748 4.4622 4.4508

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 656 1.80    4.7686 4.5521 4.5450

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 705 1.93 4.580000 3.2500 11:40:00 AM 3.2500 4.9170 4.6942 4.6939

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 707 1.94 30.000000 4.2500 4:01:16 PM 4.2500 4.9231 4.7000 4.7000

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 762 2.09 500.000000 4.3000 3:26:40 PM 4.3000 4.9429 4.7223 4.7221

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 772 2.12 6.691000 5.0000 10:37:45 AM 5.0000 4.9465 4.7264 4.7261

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 786 2.15    4.9515 4.7321 4.7317

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 835 2.29    4.9691 4.7519 4.7514

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 880 2.41    4.9853 4.7702 4.7695

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 912 2.50    4.9968 4.7832 4.7824

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 982 2.69    5.0220 4.8116 4.8105

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 1006 2.76    5.0306 4.8213 4.8201

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1092 2.99 5,438.117000 4.8522 4:06:20 PM 4.8547 5.0615 4.8562 4.8547

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1149 3.15    5.1910 4.9752 4.9716

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1261 3.45 5.000000 5.3000 10:46:28 AM 5.3000 5.4453 5.2091 5.2013

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1332 3.65 2,416.473000 5.3000 2:49:26 PM 5.3931 5.6065 5.3574 5.3470

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1342 3.68 2,800.000000 5.3900 3:27:12 PM 5.3836 5.6292 5.3783 5.3675

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1352 3.70    5.6519 5.3992 5.3880

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1485 4.07    5.6389 5.3856 5.3761

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1563 4.28 50.000000 5.4250 9:44:09 AM 5.4250 5.6312 5.3776 5.3691

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1572 4.31    5.6303 5.3767 5.3683

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1661 4.55 95.300000 6.0000 3:19:24 PM 5.6030 5.6216 5.3676 5.3604

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1667 4.57    5.6210 5.3670 5.3598

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1759 4.82    5.6120 5.3576 5.3516

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1779 4.87    5.6100 5.3556 5.3498

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1807 4.95    5.6072 5.3527 5.3473
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1822 4.99 4,290.000000 5.3500 4:06:42 PM 5.3403 5.6058 5.3512 5.3460

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1885 5.16    5.7020 5.4201 5.4072

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1913 5.24    5.7448 5.4507 5.4344

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2043 5.60 4,921.000000 5.6150 4:05:41 PM 5.6491 5.9435 5.5930 5.5608

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2063 5.65 255.500000 5.6750 2:44:22 PM 5.7499 5.9740 5.6148 5.5802

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2116 5.80    6.0550 5.6728 5.6318

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2251 6.17 83.747000 6.1650 11:08:34 AM 6.1650 6.2613 5.8205 5.7630

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2275 6.23    6.2980 5.8468 5.7863

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2392 6.55 1,850.000000 6.0500 3:04:16 PM 6.0586 6.4767 5.9748 5.9001

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2396 6.56    6.4828 5.9791 5.9040

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2462 6.75 25.000000 6.2000 10:44:44 AM 6.2000 6.5837 6.0513 5.9681

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2557 7.01    6.7288 6.1553 6.0605

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2850 7.81    6.7723 6.1817 6.1147

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2941 8.06    6.7858 6.1899 6.1316

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3305 9.05    6.8398 6.2228 6.1989

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3488 9.56    6.8670 6.2393 6.2328

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3516 9.63    6.8711 6.2418 6.2380

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3607 9.88 110.844500 6.1350 3:57:18 PM 6.2548 6.8846 6.2500 6.2548

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4060 11.12    7.0818 6.4953 6.5118

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4277 11.72    7.1763 6.6128 6.6350

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4403 12.06    7.2311 6.6811 6.7064

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4501 12.33    7.2738 6.7342 6.7620

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4648 12.73    7.3378 6.8138 6.8454

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4872 13.35    7.4353 6.9351 6.9725

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4935 13.52    7.4627 6.9692 7.0083

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5033 13.79    7.5054 7.0223 7.0639

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5187 14.21    7.5724 7.1057 7.1512

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5376 14.73    7.6547 7.2080 7.2585

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5416 14.84    7.6721 7.2297 7.2811

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5467 14.98    7.6943 7.2573 7.3101

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5789 15.86    7.8345 7.4317 7.4928

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6062 16.61    7.9534 7.5795 7.6476

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6517 17.85    8.1514 7.8260 7.9058

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7056 19.33 3.000000 7.8000 10:27:13 AM 7.8000 8.3861 8.1179 8.2116

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7118 19.50    8.4131 8.1514 8.2467

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7300 20.00    8.4923 8.2500 8.3500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7552 20.69    8.4752 8.2315 8.3249

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7973 21.84    8.4466 8.2006 8.2830

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8679 23.78    8.3987 8.1487 8.2127

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9008 24.68    8.3764 8.1246 8.1800

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9085 24.89 1,522.529000 8.2000 3:56:06 PM 8.1723 8.3712 8.1189 8.1723


