
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 20 0.05    3.3704 3.2692 3.2692

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 63 0.17    2.7085 2.5000 2.5000

FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 131 0.36    2.8050 2.4587 2.4631

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 161 0.44    2.8867 2.4234 2.4316

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 170 0.47 7.500000 4.7500 2:40:38 PM 4.6495 2.9112 2.4128 2.4221

SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 221 0.61    3.2417 2.7893 2.7975

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 242 0.66    3.3970 2.9883 2.9953

FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 250 0.68    3.4562 3.0641 3.0706

RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 298 0.82    3.8112 3.5187 3.5225

FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 305 0.84    3.8630 3.5851 3.5884

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 331 0.91    4.0553 3.8313 3.8331

SPTB 10-02 SPTB1012A021 14.0000 1Y 1/31/2012 354 0.97    4.2254 4.0492 4.0497

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 375 1.03 755.000000 3.5000 12:00:42 PM 3.3698 4.3056 4.1445 4.1445

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 439 1.20    4.4092 4.2403 4.2403

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 442 1.21    4.4140 4.2448 4.2448

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 537 1.47 0.700000 4.1500 3:58:12 PM 4.1500 4.5678 4.3870 4.3870

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 554 1.52    4.5953 4.4124 4.4124

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 591 1.62 8.826000 5.0000 3:04:30 PM 4.9145 4.6551 4.4678 4.4678

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 614 1.68    4.6923 4.5022 4.5022

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 645 1.77    4.7425 4.5487 4.5487

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 694 1.90    4.8218 4.6220 4.6220

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 696 1.91 0.490000 4.1500 11:51:41 AM 4.1500 4.8250 4.6250 4.6250

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 751 2.06 150.200000 4.3000 2:09:09 PM 4.4997 4.8885 4.6929 4.6798

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 761 2.08    4.9000 4.7052 4.6898

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 775 2.12    4.9162 4.7225 4.7037

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 824 2.26    4.9727 4.7829 4.7525

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 869 2.38    5.0246 4.8385 4.7974

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 901 2.47 0.700000 5.2500 11:48:31 AM 5.2500 5.0615 4.8779 4.8293

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 971 2.66    5.1423 4.9643 4.8990

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 995 2.73    5.1700 4.9939 4.9229

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1081 2.96 3,282.376000 5.0000 3:43:02 PM 5.0086 5.2692 5.1000 5.0086

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1138 3.12    5.4003 5.2294 5.1573

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1250 3.42    5.6580 5.4835 5.4496

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1321 3.62 9.544000 5.4300 3:15:50 PM 5.6712 5.8213 5.6446 5.6348

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1331 3.65 50.000000 5.6900 9:19:05 AM 5.6900 5.8443 5.6673 5.6609

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1341 3.67    5.8673 5.6900 5.6870

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1474 4.04    5.9020 5.7214 5.7208

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1552 4.25    5.9224 5.7399 5.7407

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1561 4.28    5.9247 5.7420 5.7430

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1650 4.52 1.420000 6.3750 3:31:35 PM 6.3750 5.9480 5.7630 5.7656

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1656 4.54    5.9495 5.7644 5.7672

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1748 4.79    5.9736 5.7862 5.7906

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1768 4.84    5.9788 5.7909 5.7957

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1796 4.92    5.9861 5.7975 5.8028
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1811 4.96 2,200.000000 5.8500 3:54:56 PM 5.8062 5.9900 5.8011 5.8066

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1874 5.13    6.0708 5.8717 5.8634

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1902 5.21    6.1067 5.9031 5.8886

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2032 5.57 1,700.000000 6.0000 3:44:54 PM 6.0000 6.2734 6.0488 6.0058

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2052 5.62 210.492000 6.0000 3:23:13 PM 6.0019 6.2991 6.0712 6.0238

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2105 5.77    6.3671 6.1306 6.0716

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2240 6.14    6.5402 6.2820 6.1933

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2264 6.20    6.5710 6.3089 6.2149

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2381 6.52 18.908000 6.2000 2:14:05 PM 6.3475 6.7211 6.4400 6.3204

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2385 6.53    6.7262 6.4445 6.3240

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2451 6.72    6.8108 6.5185 6.3835

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2546 6.98 49.513000 6.5155 11:23:33 AM 6.5155 6.9327 6.6250 6.4691

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2839 7.78    6.9670 6.6878 6.5335

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2930 8.03 793.634000 6.3000 4:06:44 PM 6.4949 6.9777 6.7073 6.5535

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3294 9.02    7.0204 6.7853 6.6336

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3477 9.53 419.700000 6.6500 3:23:24 PM 6.6508 7.0418 6.8245 6.6739

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3505 9.60    7.0451 6.8305 6.6800

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3596 9.85 204.106000 6.8241 3:58:33 PM 6.8012 7.0558 6.8500 6.7000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4049 11.09    7.2386 7.0279 6.8410

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4266 11.69    7.3262 7.1131 6.9086

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4392 12.03    7.3770 7.1625 6.9478

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4490 12.30    7.4166 7.2010 6.9783

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4637 12.70    7.4759 7.2587 7.0241

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4861 13.32    7.5663 7.3467 7.0938

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4924 13.49    7.5917 7.3714 7.1134

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5022 13.76    7.6313 7.4099 7.1439

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5176 14.18    7.6934 7.4704 7.1918

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5365 14.70    7.7697 7.5446 7.2507

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5405 14.81    7.7858 7.5603 7.2631

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5456 14.95    7.8064 7.5803 7.2790

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5778 15.83    7.9364 7.7067 7.3792

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6051 16.58    8.0465 7.8139 7.4642

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6506 17.82    8.2302 7.9926 7.6059

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7045 19.30 439.361000 7.8500 3:33:35 PM 7.8496 8.4477 8.2042 7.7736

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7107 19.47    8.4727 8.2285 7.7929

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7289 19.97    8.5462 8.3000 7.8496

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7541 20.66    8.5299 8.2778 7.8906

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7962 21.81    8.5027 8.2408 7.9592

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8668 23.75    8.4570 8.1787 8.0743

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8997 24.65    8.4357 8.1497 8.1279

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9074 24.86 430.786800 8.0900 3:44:22 PM 8.1404 8.4308 8.1429 8.1404


