
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 7 0.02 2.031907 2.1250 11:50:44 AM 2.1250 3.7424 3.7188 3.7000

FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 50 0.14    2.2795 2.0210 1.9167

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 118 0.32    2.3796 1.7909 1.7688

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 148 0.41 0.500000 3.0000 3:42:37 PM 3.0000 2.5019 2.0395 2.0067

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 157 0.43 3.150000 3.0000 3:41:22 PM 4.2757 2.5387 2.1141 2.0781

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 208 0.57    2.7501 2.4146 2.3783

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 229 0.63    2.8384 2.4937 2.4637

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 237 0.65    2.8720 2.5238 2.4963

RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 285 0.78    3.0739 2.7045 2.6915

FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 292 0.80    3.1033 2.7308 2.7200

FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 318 0.87    3.2127 2.8287 2.8257

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 341 0.93    3.3094 2.9152 2.9193

FXTN 05-65 PIBD0512B658 5.7500 1Y 2/21/2012 362 0.99 14.750000 4.5000 3:22:41 PM 3.2655 3.3977 2.9943 3.0047

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 426 1.17    3.6806 3.2943 3.3056

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 429 1.18    3.6938 3.3084 3.3197

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 524 1.44 9.375000 5.0000 3:43:08 PM 4.5874 4.1140 3.7550 3.7673

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 541 1.48    4.1892 3.8350 3.8474

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 578 1.58 1,502.633100 4.5350 3:23:55 PM 4.5172 4.3529 4.0089 4.0217

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 601 1.65    4.4546 4.1171 4.1301

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 632 1.73    4.5917 4.2628 4.2762

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 681 1.87    4.8085 4.4932 4.5070

FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 683 1.87 2.937000 4.1500 11:26:56 AM 4.1500 4.8173 4.5026 4.5165

FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 738 2.02    4.9091 4.6129 4.6177

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 748 2.05    4.9257 4.6330 4.6361

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 762 2.09    4.9491 4.6611 4.6618

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 811 2.22    5.0309 4.7594 4.7520

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 856 2.35    5.1059 4.8497 4.8348

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 888 2.43    5.1593 4.9139 4.8937

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 958 2.62    5.2761 5.0543 5.0226

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 982 2.69    5.3161 5.1025 5.0667

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1068 2.93 22.000000 5.0500 2:14:55 PM 5.0500 5.4596 5.2750 5.2250

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1125 3.08    5.5667 5.3874 5.3374

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1237 3.39    5.7772 5.6083 5.5583

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1308 3.58 11.904000 5.5000 2:29:58 PM 5.5496 5.9106 5.7483 5.6983

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1318 3.61    5.9294 5.7680 5.7180

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1328 3.64    5.9482 5.7877 5.7377

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1461 4.00    6.1981 6.0500 6.0000

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1539 4.22    6.2141 6.0519 6.0134

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1548 4.24    6.2159 6.0521 6.0150

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1637 4.48 266.515000 5.6000 11:53:37 AM 5.6233 6.2342 6.0542 6.0303

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1643 4.50    6.2355 6.0544 6.0314

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1735 4.75    6.2544 6.0566 6.0472

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1755 4.81    6.2585 6.0571 6.0507

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1783 4.88    6.2642 6.0577 6.0555
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1798 4.93 161.000000 6.0550 10:52:51 AM 6.0581 6.2673 6.0581 6.0581

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1861 5.10    6.3489 6.1388 6.1388

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1889 5.18    6.3852 6.1747 6.1747

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2019 5.53 250.000000 6.2500 3:48:35 PM 6.2100 6.5535 6.3413 6.3413

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2039 5.59 8.520000 6.1500 3:18:49 PM 6.3105 6.5794 6.3669 6.3669

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2092 5.73    6.6481 6.4349 6.4349

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2227 6.10 271.580000 6.2500 11:58:07 AM 6.2500 6.8229 6.6079 6.6079

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2251 6.17    6.8540 6.6386 6.6386

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2368 6.49 180.500000 6.3000 3:14:56 PM 6.5244 7.0055 6.7886 6.7886

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2372 6.50    7.0107 6.7937 6.7937

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2438 6.68    7.0962 6.8783 6.8783

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2533 6.94    7.2192 7.0000 7.0000

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2826 7.74    7.3067 7.1046 6.9581

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2917 7.99    7.3339 7.1371 6.9451

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3281 8.99    7.4425 7.2671 6.8930

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3464 9.49 52.500000 7.4500 3:45:55 PM 7.4500 7.4972 7.3325 6.8669

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3492 9.57 90.000000 6.9000 2:08:17 PM 6.8659 7.5055 7.3425 6.8629

FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3583 9.82 25.500000 6.8000 3:40:43 PM 6.7930 7.5327 7.3750 6.8498

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4036 11.06    7.6549 7.4915 7.0277

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4253 11.65    7.7134 7.5474 7.1129

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4379 12.00    7.7474 7.5798 7.1624

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4477 12.27    7.7738 7.6050 7.2009

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4624 12.67    7.8135 7.6428 7.2586

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4848 13.28    7.8739 7.7004 7.3466

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4911 13.45    7.8909 7.7166 7.3713

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5009 13.72    7.9173 7.7418 7.4098

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5163 14.15    7.9589 7.7814 7.4703

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5352 14.66    8.0099 7.8301 7.5445

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5392 14.77    8.0207 7.8404 7.5602

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5443 14.91    8.0344 7.8535 7.5802

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5765 15.79    8.1213 7.9363 7.7067

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6038 16.54    8.1949 8.0065 7.8139

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6493 17.79    8.3176 8.1236 7.9925

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7032 19.27    8.4630 8.2622 8.2042

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7094 19.44    8.4798 8.2782 8.2285

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7276 19.93    8.5288 8.3250 8.3000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7528 20.62    8.5109 8.2942 8.2728

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7949 21.78    8.4810 8.2427 8.2274

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8655 23.71    8.4308 8.1563 8.1512

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8984 24.61    8.4074 8.1161 8.1157

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9061 24.82 168.959400 8.1075 4:07:55 PM 8.1074 8.4019 8.1067 8.1074


