
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 14 0.04    3.7598 3.7045 3.6159

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 57 0.16    3.3469 3.1884 3.0558

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 125 0.34    3.3511 3.0583 3.0583

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 155 0.42    3.4081 3.0226 3.0226

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 164 0.45 224.400000 3.5000 4:06:55 PM 3.5128 3.4252 3.0119 3.0119

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 215 0.59    3.5798 3.1971 3.1971

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 236 0.65    3.6493 3.2981 3.2981

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 244 0.67    3.6757 3.3365 3.3365

RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 292 0.80    3.8345 3.5673 3.5673

FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 299 0.82    3.8576 3.6010 3.6010

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 325 0.89    3.9436 3.7260 3.7260

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 348 0.95    4.0197 3.8365 3.8365

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 369 1.01 236.000000 3.5000 11:42:25 AM 3.5303 4.0811 3.9091 3.9091

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 433 1.19    4.2532 4.0767 4.0767

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 436 1.19    4.2613 4.0846 4.0846

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 531 1.45 7.000000 4.1500 3:15:13 PM 4.2749 4.5167 4.3335 4.3335

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 548 1.50 4.640000 3.8500 9:01:01 AM 3.8500 4.5624 4.3780 4.3780

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 585 1.60 7.600000 5.2500 2:41:13 PM 4.9370 4.6619 4.4749 4.4749

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 608 1.67    4.7237 4.5352 4.5352

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 639 1.75    4.8071 4.6164 4.6164

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 688 1.88    4.9389 4.7448 4.7448

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 690 1.89 10.000000 4.7500 10:16:58 AM 4.7500 4.9442 4.7500 4.7500

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 745 2.04 36.756000 6.0000 2:45:13 PM 4.5750 5.0217 4.8229 4.8229

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 755 2.07    5.0358 4.8361 4.8361

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 769 2.11    5.0555 4.8546 4.8546

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 818 2.24    5.1245 4.9196 4.9196

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 863 2.36    5.1879 4.9792 4.9792

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 895 2.45 5.000000 5.2500 2:50:00 PM 5.2500 5.2330 5.0216 5.0216

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 965 2.64    5.3316 5.1143 5.1143

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 989 2.71    5.3654 5.1461 5.1461

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1075 2.95 150.000000 5.2600 11:08:19 AM 5.2600 5.4865 5.2600 5.2600

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1132 3.10    5.5860 5.3911 5.3227

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1244 3.41    5.7815 5.6488 5.4458

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1315 3.60 3,108.537000 5.5000 4:07:57 PM 5.5011 5.9055 5.8122 5.5238

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1325 3.63 350.000000 5.9500 11:58:13 AM 5.9429 5.9229 5.8352 5.5348

SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1335 3.66    5.9404 5.8582 5.5458

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1468 4.02    6.0334 5.9018 5.6831

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1546 4.24    6.0880 5.9275 5.7636

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1555 4.26    6.0943 5.9304 5.7728

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1644 4.50 20.000000 6.0000 3:43:41 PM 6.0000 6.1566 5.9596 5.8647

FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1650 4.52    6.1608 5.9616 5.8709

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1742 4.77    6.2252 5.9918 5.9658

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1762 4.83    6.2391 5.9984 5.9864

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1790 4.90    6.2587 6.0076 6.0153
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1805 4.95 267.500000 6.1000 11:43:34 AM 6.0308 6.2692 6.0125 6.0308

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1868 5.12    6.3574 6.0566 6.0740

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1896 5.19    6.3966 6.0762 6.0932

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2026 5.55 3,860.000000 6.2500 3:44:17 PM 6.1858 6.5786 6.1671 6.1824

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2046 5.61    6.6066 6.1811 6.1961

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2099 5.75    6.6808 6.2182 6.2324

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2234 6.12    6.8697 6.3126 6.3250

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2258 6.19    6.9033 6.3294 6.3415

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2375 6.51 254.590000 6.6000 11:43:53 AM 6.5349 7.0671 6.4112 6.4217

FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2379 6.52    7.0727 6.4140 6.4245

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2445 6.70    7.1651 6.4602 6.4698

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2540 6.96    7.2981 6.5267 6.5349

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2833 7.76    7.3635 6.5942 6.5908

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2924 8.01    7.3839 6.6152 6.6081

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3288 9.01 20.000000 6.7500 10:07:36 AM 6.7500 7.4652 6.6991 6.6775

RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3471 9.51 5.000000 7.1250 11:11:04 AM 7.1250 7.5061 6.7413 6.7124

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3499 9.59    7.5124 6.7478 6.7177

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3590 9.84 61.194000 6.5750 3:24:22 PM 6.7032 7.5327 6.7688 6.7350

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4043 11.08    7.6627 6.9627 6.9331

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4260 11.67    7.7249 7.0556 7.0280

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4386 12.02    7.7611 7.1096 7.0831

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4484 12.28    7.7892 7.1516 7.1260

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4631 12.69    7.8314 7.2145 7.1903

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4855 13.30    7.8957 7.3104 7.2882

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4918 13.47    7.9137 7.3374 7.3158

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5016 13.74    7.9418 7.3793 7.3586

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5170 14.16    7.9860 7.4453 7.4260

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5359 14.68    8.0403 7.5262 7.5086

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5399 14.79    8.0517 7.5433 7.5261

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5450 14.93    8.0664 7.5652 7.5484

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5772 15.81    8.1588 7.7030 7.6892

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6045 16.56    8.2371 7.8199 7.8086

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6500 17.81    8.3676 8.0147 8.0076

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7039 19.28    8.5223 8.2455 8.2433

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7101 19.45    8.5401 8.2721 8.2704

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7283 19.95    8.5923 8.3500 8.3500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7535 20.64    8.5755 8.3169 8.3174

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7956 21.80    8.5474 8.2617 8.2629

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8662 23.73    8.5002 8.1690 8.1716

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8991 24.63    8.4782 8.1259 8.1290

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9068 24.84 876.115000 8.1250 3:57:37 PM 8.1190 8.4731 8.1157 8.1190


