
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 2M 4/15/2011 43 0.12    1.6481 1.4119 1.4306

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 111 0.30    1.7695 1.4412 1.7305

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 141 0.39    1.9567 1.7669 1.9311

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 150 0.41 1.055000 1.9500 9:58:48 AM 1.9500 2.0129 1.8647 1.9912

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 201 0.55    2.3315 2.3429 2.3295

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 222 0.61    2.4633 2.4488 2.4655

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 230 0.63    2.5135 2.4892 2.5173

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 278 0.76    2.8146 2.7314 2.8282

FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 285 0.78    2.8585 2.7667 2.8735

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 311 0.85    3.0216 2.8979 3.0419

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 334 0.92    3.1658 3.0140 3.1909

FXTN 05-65 PIBD0512B658 5.7500 1Y 2/21/2012 355 0.97 157.654000 3.0000 4:12:51 PM 3.3334 3.2976 3.1200 3.3269

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 419 1.15 234.000000 3.6500 2:08:47 PM 3.6500 3.5568 3.3269 3.5089

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 422 1.16    3.5689 3.3365 3.5173

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 517 1.42 14.000000 4.2500 3:28:45 PM 4.2500 3.9503 3.6409 3.7820

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 534 1.46    4.0186 3.6954 3.8294

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 571 1.56 27.015000 4.2850 3:33:16 PM 3.9726 4.1672 3.8140 3.9325

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 594 1.63 130.000000 4.5000 2:09:31 PM 4.5000 4.2595 3.8877 3.9966

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 625 1.71    4.3840 3.9870 4.0829

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 674 1.85    4.5807 4.1441 4.2195

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 676 1.85 3.799800 4.1500 11:40:15 AM 4.1500 4.5888 4.1505 4.2251

FXTN 07-43    * PIBD0713C438 8.7500 2Y 3/3/2013 731 2.00 900.000000 4.3650 12:02:51 PM 4.3739 4.8096 4.3267 4.3783

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 741 2.03    4.8311 4.3536 4.4029

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 755 2.07    4.8612 4.3913 4.4373

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 804 2.20    4.9666 4.5231 4.5577

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 849 2.33    5.0634 4.6441 4.6682

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 881 2.41 20.000000 5.0000 2:22:02 PM 5.0000 5.1322 4.7301 4.7469

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 951 2.61    5.2827 4.9184 4.9188

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 975 2.67    5.3343 4.9829 4.9778

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1061 2.91 355.440000 5.1850 4:01:35 PM 5.1891 5.5192 5.2142 5.1891

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1118 3.06    5.6328 5.2557 5.2342

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1230 3.37    5.8558 5.3371 5.3229

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1301 3.56 933.600000 5.6250 3:08:16 PM 5.5003 5.9972 5.3887 5.3791

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1311 3.59 0.100000 5.4000 3:01:27 PM 5.4000 6.0171 5.3960 5.3871

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1321 3.62    6.0370 5.4033 5.3950

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1454 3.98    6.3019 5.5000 5.5003

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1532 4.20 800.000000 5.5500 11:43:34 AM 5.5500 6.3590 5.6573 5.6424

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1541 4.22 246.854000 5.5750 11:59:13 AM 5.5750 6.3656 5.6755 5.6588

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1630 4.47 49.940000 6.1250 3:30:25 PM 6.0819 6.4308 5.8550 5.8210

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1636 4.48    6.4352 5.8671 5.8319

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1728 4.73 31.000000 5.5750 4:02:14 PM 5.5750 6.5025 6.0526 5.9995

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1748 4.79    6.5172 6.0930 6.0360

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1776 4.87    6.5377 6.1494 6.0870

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1791 4.91 719.510000 6.2625 3:39:13 PM 6.2174 6.5486 6.1797 6.1143
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1827 5.01 45.825000 6.0000 11:43:46 AM 6.0000 6.5750 6.2523 6.1799

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1854 5.08    6.6011 6.2812 6.2067

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1882 5.16    6.6281 6.3111 6.2346

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2012 5.51    6.7536 6.4502 6.3639

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2032 5.57 1.150000 6.2100 3:21:57 PM 6.2100 6.7730 6.4716 6.3838

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2085 5.71    6.8241 6.5283 6.4365

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2220 6.08 114.500000 6.7500 3:36:42 PM 6.5105 6.9545 6.6727 6.5707

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2244 6.15    6.9777 6.6984 6.5946

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2361 6.47 329.000000 6.2500 11:53:47 AM 6.2522 7.0907 6.8235 6.7109

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2365 6.48    7.0945 6.8278 6.7149

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2431 6.66    7.1583 6.8984 6.7805

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2526 6.92    7.2500 7.0000 6.8750

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2819 7.72    7.3335 7.0975 6.9335

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2910 7.97    7.3594 7.1278 6.9516

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3274 8.97    7.4632 7.2489 7.0242

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3457 9.47 100.900000 7.2250 4:01:43 PM 7.2257 7.5153 7.3098 7.0607

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3485 9.55 190.000000 7.1100 4:07:44 PM 7.1039 7.5233 7.3191 7.0663

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3576 9.80 84.400000 6.5750 3:42:17 PM 7.0710 7.5492 7.3494 7.0845

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3653 10.01 6.000000 7.3750 11:27:51 AM 7.3750 7.5712 7.3750 7.0998

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4029 11.04    7.6747 7.4764 7.2298

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4246 11.63    7.7345 7.5349 7.3048

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4372 11.98    7.7692 7.5689 7.3484

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4470 12.25    7.7962 7.5953 7.3823

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4617 12.65    7.8367 7.6349 7.4331

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4841 13.26    7.8984 7.6953 7.5106

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4904 13.44    7.9158 7.7123 7.5323

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5002 13.70    7.9428 7.7387 7.5662

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5156 14.13    7.9852 7.7803 7.6195

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5345 14.64    8.0373 7.8312 7.6848

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5385 14.75    8.0483 7.8420 7.6986

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5436 14.89    8.0623 7.8558 7.7163

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5758 15.78    8.1510 7.9426 7.8276

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6031 16.52    8.2263 8.0162 7.9220

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6486 17.77    8.3516 8.1389 8.0793

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7025 19.25    8.5001 8.2842 8.2656

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7087 19.42    8.5172 8.3009 8.2871

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7269 19.92    8.5673 8.3500 8.3500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7521 20.61    8.5521 8.3175 8.3163

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7942 21.76    8.5267 8.2632 8.2600

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8648 23.69    8.4841 8.1722 8.1655

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8977 24.59    8.4643 8.1298 8.1215

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9054 24.81 191.670000 8.1158 3:57:29 PM 8.1112 8.4596 8.1198 8.1112


