
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 24 0.07    2.7679 2.6994 2.6645

FXTN 05-63 PIBD0511F638 10.6250 3M 6/22/2011 92 0.25    1.6625 1.5156 1.4201

FXTN 07-37 PIBD0711G376 12.0000 4M 7/22/2011 122 0.33    1.7327 1.5821 1.5232

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 131 0.36 0.230000 1.7000 11:11:31 AM 1.7000 1.7650 1.6143 1.5714

SPTB 10-01 SPTB1011I016 15.5000 6M 9/20/2011 182 0.50    1.9483 1.7964 1.8446

FXTN 10-28 PIBD1011J288 16.5000 7M 10/11/2011 203 0.56    2.0657 1.9131 1.9565

FXTN 05-64 PIBD0511J642 7.2500 7M 10/19/2011 211 0.58    2.1112 1.9583 1.9990

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 259 0.71    2.3843 2.2298 2.2545

FXTN 04-19 PIBD0411L191 5.8750 9M 12/13/2011 266 0.73    2.4241 2.2693 2.2918

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 292 0.80    2.5720 2.4164 2.4302

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 315 0.86    2.7029 2.5464 2.5526

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 336 0.92 2.100000 3.7500 2:29:27 PM 3.7500 2.8224 2.6652 2.6644

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 400 1.10    3.1381 2.9547 2.9364

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 403 1.10 2.600000 3.5000 11:24:54 AM 3.5000 3.1522 2.9673 2.9481

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 498 1.36    3.5988 3.3642 3.3207

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 515 1.41    3.6787 3.4352 3.3874

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 552 1.51 1.500000 3.8840 2:40:18 PM 3.8840 3.8527 3.5898 3.5325

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 575 1.58    3.9608 3.6858 3.6227

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 606 1.66    4.1066 3.8154 3.7442

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 655 1.79    4.3369 4.0201 3.9364

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 657 1.80    4.3463 4.0284 3.9442

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 712 1.95 9.259000 3.7000 3:55:22 PM 3.7000 4.6049 4.2582 4.1599

FXTN 05-66    * PIBD0513C664 6.6250 2Y 3/13/2013 722 1.98 50.500000 4.3000 10:33:46 AM 4.3000 4.6519 4.3000 4.1991

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 736 2.02    4.6760 4.3346 4.2384

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 785 2.15    4.7603 4.4555 4.3756

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 830 2.27    4.8377 4.5666 4.5017

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 862 2.36 0.100000 4.3500 2:27:19 PM 4.3500 4.8927 4.6456 4.5914

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 932 2.55    5.0131 4.8184 4.7875

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 956 2.62    5.0544 4.8777 4.8548

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1042 2.85 1,047.200000 5.0950 3:02:51 PM 5.0957 5.2023 5.0900 5.0957

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1099 3.01    5.3278 5.1952 5.1870

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1211 3.32    5.5743 5.4018 5.3663

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1282 3.51 1.967000 5.6500 3:29:48 PM 5.6880 5.7306 5.5327 5.4800

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1292 3.54    5.7526 5.5512 5.4960

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1302 3.57    5.7746 5.5696 5.5120

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1435 3.93    6.0673 5.8150 5.7250

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1513 4.15    6.0999 5.8331 5.7637

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1522 4.17 3.000000 5.7250 9:54:27 AM 5.7250 6.1036 5.8352 5.7682

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1611 4.41 350.200000 5.7000 2:47:18 PM 5.8499 6.1408 5.8559 5.8124

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1617 4.43    6.1433 5.8573 5.8154

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1709 4.68    6.1817 5.8786 5.8611

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1729 4.74    6.1901 5.8833 5.8710

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1757 4.81    6.2018 5.8898 5.8849

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1772 4.85 100.000000 5.8500 10:10:51 AM 5.8500 6.2080 5.8932 5.8924
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1808 4.95 224.778500 5.9000 3:12:53 PM 5.9371 6.2231 5.9016 5.9103

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1835 5.03    6.2528 5.9363 5.9444

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1863 5.10    6.2836 5.9723 5.9799

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1993 5.46 750.000000 6.0250 9:23:31 AM 6.0200 6.4267 6.1394 6.1444

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2013 5.52 5.898000 6.1500 2:44:03 PM 6.1999 6.4487 6.1651 6.1697

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2066 5.66    6.5070 6.2332 6.2368

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2201 6.03 127.605000 6.4000 3:01:06 PM 6.4965 6.6556 6.4067 6.4077

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2225 6.10    6.6820 6.4376 6.4381

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2342 6.42    6.8107 6.5879 6.5862

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2346 6.43 1.000000 6.5884 11:43:07 AM 6.5884 6.8151 6.5931 6.5912

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2412 6.61    6.8878 6.6779 6.6748

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2507 6.87    6.9923 6.8000 6.7950

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2800 7.67    7.0978 6.9235 6.9011

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2891 7.92    7.1306 6.9618 6.9340

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3255 8.92 180.000000 7.0000 11:15:49 AM 7.0111 7.2616 7.1153 7.0658

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3438 9.42    7.3275 7.1924 7.1321

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3466 9.50 6.600000 7.0000 3:52:21 PM 7.0000 7.3376 7.2042 7.1422

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3557 9.75    7.3704 7.2425 7.1752

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3634 9.96 368.650000 7.1750 3:06:58 PM 7.2031 7.3981 7.2750 7.2031

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 4010 10.99    7.4943 7.3660 7.2935

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4227 11.58    7.5498 7.4185 7.3457

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4353 11.93    7.5820 7.4490 7.3759

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4451 12.19    7.6071 7.4727 7.3995

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4598 12.60    7.6447 7.5083 7.4349

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4822 13.21    7.7020 7.5625 7.4887

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4885 13.38    7.7181 7.5777 7.5039

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4983 13.65    7.7432 7.6014 7.5274

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5137 14.07    7.7826 7.6387 7.5645

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5326 14.59    7.8309 7.6844 7.6099

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5366 14.70    7.8411 7.6941 7.6195

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5417 14.84 80.000000 8.0900 2:08:24 PM 8.0925 7.8542 7.7065 7.6318

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5739 15.72    7.9366 7.7844 7.7092

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6012 16.47    8.0064 7.8504 7.7748

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6467 17.72    8.1228 7.9605 7.8842

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7006 19.19    8.2607 8.0910 8.0138

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7068 19.36    8.2765 8.1060 8.0287

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7250 19.86 200.000000 8.0700 12:06:19 PM 8.0725 8.3231 8.1500 8.0725

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7502 20.55    8.3182 8.1435 8.0768

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7923 21.71    8.3100 8.1326 8.0839

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8629 23.64    8.2963 8.1143 8.0958

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8958 24.54    8.2900 8.1057 8.1014

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9035 24.75 687.175000 8.1000 4:09:33 PM 8.1027 8.2885 8.1037 8.1027


