
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 16 0.04    3.8088 3.7321 3.7321

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 59 0.16    3.5538 3.3750 3.3750

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 127 0.35    3.5635 3.3854 3.3854

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 157 0.43    3.5717 3.3943 3.3943

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 166 0.45 0.250000 3.8000 11:46:21 AM 3.8000 3.5742 3.3970 3.3970

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 217 0.59    3.7654 3.5915 3.5915

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 238 0.65    3.8619 3.6896 3.6896

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 246 0.67    3.8987 3.7269 3.7269

RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 294 0.81    4.1193 3.9511 3.9511

FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 301 0.82    4.1515 3.9838 3.9838

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 327 0.90    4.2710 4.1052 4.1052

SPTB 10-02 SPTB1012A021 14.0000 1Y 1/31/2012 350 0.96    4.3767 4.2126 4.2126

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 371 1.02    4.4346 4.2695 4.2695

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 435 1.19    4.5389 4.3653 4.3653

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 438 1.20    4.5438 4.3698 4.3698

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 533 1.46 4.825000 4.2500 2:11:13 PM 4.2500 4.6986 4.5120 4.5120

FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 550 1.51    4.7263 4.5374 4.5374

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 587 1.61 32.593000 4.5750 11:17:55 AM 4.5740 4.7866 4.5928 4.5928

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 610 1.67    4.8241 4.6272 4.6272

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 641 1.76    4.8746 4.6737 4.6737

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 690 1.89    4.9544 4.7470 4.7470

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 692 1.90 0.500000 4.1500 10:44:47 AM 4.1500 4.9577 4.7500 4.7500

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 747 2.05 0.627000 4.2500 2:59:42 PM 4.2500 5.0544 4.8571 4.8216

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 757 2.07    5.0720 4.8766 4.8346

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 771 2.11    5.0966 4.9039 4.8528

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 820 2.25    5.1827 4.9994 4.9165

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 865 2.37    5.2619 5.0870 4.9751

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 897 2.46 0.500000 5.1250 2:33:18 PM 5.1250 5.3181 5.1494 5.0167

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 967 2.65    5.4412 5.2857 5.1078

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 991 2.72    5.4834 5.3325 5.1390

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1077 2.95 855.912000 5.0000 11:57:40 AM 5.2509 5.6346 5.5000 5.2509

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1134 3.11    5.6982 5.5537 5.3765

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1246 3.41    5.8231 5.6592 5.6232

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1317 3.61 13.930500 5.5500 3:40:41 PM 5.5498 5.9023 5.7262 5.7796

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1327 3.64 50.000000 5.9000 4:04:49 PM 5.9000 5.9135 5.7356 5.8017

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1337 3.66    5.9246 5.7450 5.8237

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1470 4.03    6.0583 5.8865 5.9028

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1548 4.24    6.1367 5.9695 5.9491

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1557 4.27    6.1458 5.9790 5.9545

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1646 4.51 33.292100 6.2000 3:55:46 PM 6.1501 6.2352 6.0737 6.0074

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1652 4.53    6.2413 6.0801 6.0110

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1744 4.78    6.3338 6.1780 6.0657

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1764 4.83    6.3539 6.1993 6.0776

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1792 4.91    6.3820 6.2290 6.0942
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1807 4.95 20.000000 6.0500 10:58:31 AM 6.0250 6.3971 6.2450 6.1031

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1870 5.12    6.4840 6.3307 6.1693

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1898 5.20    6.5226 6.3688 6.1987

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2028 5.56 25.000000 6.3000 3:36:44 PM 6.3000 6.7020 6.5457 6.3352

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2048 5.61 53.471000 6.2800 11:39:24 AM 6.2690 6.7296 6.5729 6.3562

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2101 5.76    6.8027 6.6450 6.4119

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2236 6.13    6.9890 6.8287 6.5536

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2260 6.19    7.0221 6.8613 6.5788

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2377 6.51    7.1835 7.0205 6.7017

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2381 6.52 30.000000 6.6750 3:59:36 PM 6.6750 7.1890 7.0260 6.7059

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2447 6.70    7.2801 7.1157 6.7752

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2542 6.96 10.000000 6.6900 3:11:56 PM 6.6900 7.4112 7.2450 6.8750

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2835 7.77    7.4853 7.3092 6.8671

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2926 8.02    7.5083 7.3291 6.8646

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3290 9.01    7.6005 7.4088 6.8548

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3473 9.52 2.000000 6.6000 11:10:57 AM 6.6000 7.6468 7.4489 6.8498

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3501 9.59    7.6539 7.4551 6.8491

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3592 9.84 215.988706 6.8675 4:08:25 PM 6.8489 7.6769 7.4750 6.8466

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4045 11.08    7.7909 7.5885 7.0372

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4262 11.68    7.8454 7.6428 7.1284

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4388 12.02    7.8771 7.6744 7.1814

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4486 12.29    7.9018 7.6989 7.2227

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4633 12.69    7.9388 7.7357 7.2845

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4857 13.31    7.9951 7.7918 7.3787

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4920 13.48    8.0109 7.8076 7.4052

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5018 13.75    8.0356 7.8322 7.4464

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5172 14.17    8.0743 7.8707 7.5112

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5361 14.69    8.1219 7.9181 7.5907

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5401 14.80    8.1319 7.9281 7.6075

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5452 14.94    8.1447 7.9409 7.6290

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5774 15.82    8.2257 8.0215 7.7644

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6047 16.57    8.2944 8.0899 7.8793

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6502 17.81    8.4088 8.2039 8.0706

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7041 19.29    8.5444 8.3389 8.2974

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7103 19.46    8.5600 8.3544 8.3234

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7285 19.96    8.6058 8.4000 8.4000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7537 20.65    8.5851 8.3595 8.3586

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7958 21.80    8.5507 8.2918 8.2895

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8664 23.74    8.4929 8.1782 8.1736

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8993 24.64    8.4659 8.1253 8.1196

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9070 24.85 353.780500 8.1000 3:44:03 PM 8.1069 8.4596 8.1129 8.1069


