
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 07-36 PIBD0711D360 12.0000 <1M 4/15/2011 25 0.07    2.7431 2.6744 2.6744

FXTN 05-63 PIBD0511F638 10.6250 3M 6/22/2011 93 0.25    1.5865 1.4281 1.4281

FXTN 07-37 PIBD0711G376 12.0000 4M 7/22/2011 123 0.34    1.6983 1.5369 1.5369

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 132 0.36 0.500000 2.7500 12:15:22 PM 2.7500 1.7510 1.5905 1.5905

SPTB 10-01 SPTB1011I016 15.5000 6M 9/20/2011 183 0.50    2.0499 1.8940 1.8940

FXTN 10-28 PIBD1011J288 16.5000 7M 10/11/2011 204 0.56    2.1574 2.0012 2.0012

FXTN 05-64 PIBD0511J642 7.2500 7M 10/19/2011 212 0.58    2.1981 2.0417 2.0417

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 260 0.71    2.4420 2.2845 2.2845

FXTN 04-19 PIBD0411L191 5.8750 9M 12/13/2011 267 0.73    2.4776 2.3199 2.3199

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 293 0.80    2.6098 2.4515 2.4515

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 316 0.87    2.7266 2.5679 2.5679

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 337 0.92    2.8334 2.6741 2.6741

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 401 1.10    3.1443 2.9402 2.9405

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 404 1.11    3.1587 2.9518 2.9521

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 499 1.37    3.6137 3.3206 3.3214

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 516 1.41 0.100000 3.9500 2:05:50 PM 3.9500 3.6951 3.3866 3.3875

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 553 1.52    3.8723 3.5302 3.5313

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 576 1.58    3.9825 3.6195 3.6207

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 607 1.66    4.1310 3.7398 3.7412

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 656 1.80    4.3656 3.9300 3.9316

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 658 1.80    4.3752 3.9377 3.9394

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 713 1.95 211.400000 4.0000 12:10:52 PM 4.1921 4.6386 4.1512 4.1532

FXTN 05-66    * PIBD0513C664 6.6250 2Y 3/13/2013 723 1.98    4.6865 4.1900 4.1921

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 737 2.02    4.7123 4.2320 4.2326

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 786 2.15    4.8023 4.3790 4.3746

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 831 2.28    4.8850 4.5140 4.5049

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 863 2.36 0.916000 4.5000 3:38:22 PM 4.5000 4.9438 4.6100 4.5976

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 933 2.56 80.000000 4.8250 2:56:42 PM 4.8275 5.0725 4.8200 4.8004

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 957 2.62    5.1166 4.8920 4.8700

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1043 2.86 6,021.128126 5.0925 4:13:59 PM 5.1230 5.2746 5.1500 5.1191

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1100 3.01    5.3918 5.2316 5.2027

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1212 3.32    5.6221 5.3919 5.3669

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1283 3.52 505.000000 5.6750 4:11:35 PM 5.6953 5.7681 5.4935 5.4710

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1293 3.54    5.7887 5.5078 5.4856

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1303 3.57    5.8092 5.5221 5.5003

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1436 3.93    6.0827 5.7125 5.6953

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1514 4.15 798.683000 5.8000 4:07:28 PM 5.8026 6.1217 5.7778 5.7378

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1523 4.17    6.1262 5.7854 5.7427

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1612 4.42 249.031500 5.8600 3:53:18 PM 5.8615 6.1707 5.8600 5.7913

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1618 4.43    6.1737 5.8650 5.7946

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1710 4.68    6.2197 5.9421 5.8447

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1730 4.74    6.2297 5.9588 5.8556

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1758 4.82    6.2437 5.9823 5.8709

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1773 4.86 700.917000 5.9000 4:00:38 PM 5.8907 6.2512 5.9948 5.8791
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1809 4.96 56.728400 6.0000 3:50:44 PM 5.9981 6.2692 6.0250 5.8987

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1836 5.03    6.2989 6.0569 5.9345

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1864 5.11    6.3296 6.0899 5.9716

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1994 5.46 340.000000 6.0000 4:04:47 PM 6.0000 6.4723 6.2433 6.1439

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2014 5.52    6.4943 6.2670 6.1704

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2067 5.66    6.5524 6.3295 6.2406

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2202 6.03 49.000000 6.6650 12:21:27 PM 6.6283 6.7006 6.4888 6.4195

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2226 6.10    6.7270 6.5172 6.4513

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2343 6.42    6.8554 6.6553 6.6064

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2347 6.43    6.8598 6.6600 6.6117

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2413 6.61 14.799000 6.8500 12:13:03 PM 6.8500 6.9323 6.7379 6.6991

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2508 6.87    7.0365 6.8500 6.8250

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2801 7.67    7.1556 6.9672 6.9374

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2892 7.92 25.000000 6.9750 12:05:57 PM 6.9750 7.1926 7.0036 6.9724

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3256 8.92 89.000000 7.1600 3:09:39 PM 7.1600 7.3406 7.1491 7.1121

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3439 9.42 1.900000 7.0000 10:36:41 AM 7.0000 7.4149 7.2223 7.1823

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3467 9.50 200.000000 7.2750 11:39:08 AM 7.2875 7.4263 7.2335 7.1931

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3558 9.75 27.000000 7.2250 2:32:49 PM 7.2250 7.4633 7.2699 7.2280

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3635 9.96 1,289.500000 7.1500 4:14:28 PM 7.2582 7.4946 7.3007 7.2575

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 4011 10.99    7.5936 7.3994 7.3449

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4228 11.58    7.6507 7.4564 7.3953

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4354 11.93    7.6838 7.4895 7.4245

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4452 12.20    7.7096 7.5152 7.4473

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4599 12.60    7.7483 7.5538 7.4815

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4823 13.21    7.8072 7.6126 7.5335

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4886 13.39    7.8238 7.6291 7.5481

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4984 13.65    7.8496 7.6549 7.5709

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5138 14.08    7.8901 7.6953 7.6067

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5327 14.59    7.9399 7.7449 7.6506

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5367 14.70    7.9504 7.7554 7.6599

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5418 14.84    7.9638 7.7688 7.6717

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5740 15.73    8.0485 7.8533 7.7465

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6013 16.47    8.1204 7.9250 7.8099

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6468 17.72    8.2401 8.0444 7.9156

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7007 19.20    8.3819 8.1859 8.0408

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7069 19.37    8.3983 8.2022 8.0552

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7251 19.87 80.000000 8.0950 2:59:11 PM 8.0975 8.4462 8.2500 8.0975

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7503 20.56    8.4326 8.2315 8.0996

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7924 21.71    8.4099 8.2005 8.1032

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8630 23.64    8.3719 8.1486 8.1092

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8959 24.55    8.3541 8.1244 8.1120

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9036 24.76 744.818000 8.1050 4:08:21 PM 8.1126 8.3500 8.1187 8.1126


