
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 21 0.06    2.7140 2.6487 2.6410

FXTN 05-63 PIBD0511F638 10.6250 3M 6/22/2011 89 0.24    1.4985 0.9658 0.9664

FXTN 07-37 PIBD0711G376 12.0000 4M 7/22/2011 119 0.33    1.5586 1.1419 1.1341

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 128 0.35    1.5766 1.1948 1.1844

SPTB 10-01 SPTB1011I016 15.5000 6M 9/20/2011 179 0.49    1.6788 1.4941 1.4694

FXTN 10-28 PIBD1011J288 16.5000 7M 10/11/2011 200 0.55    1.8205 1.6429 1.6168

FXTN 05-64 PIBD0511J642 7.2500 7M 10/19/2011 208 0.57    1.8763 1.7000 1.6735

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 256 0.70    2.2116 2.0429 2.0137

FXTN 04-19 PIBD0411L191 5.8750 9M 12/13/2011 263 0.72    2.2605 2.0929 2.0633

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 289 0.79    2.4421 2.2786 2.2476

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 312 0.85 0.001000 4.5000 9:28:11 AM 4.5000 2.6027 2.4429 2.4106

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 333 0.91    2.7494 2.5929 2.5595

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 397 1.09    3.1137 2.9520 2.9179

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 400 1.10    3.1276 2.9650 2.9311

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 495 1.36    3.5666 3.3775 3.3462

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 512 1.40    3.6452 3.4513 3.4205

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 549 1.50 9.240000 4.3000 2:17:11 PM 4.4345 3.8162 3.6119 3.5821

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 572 1.57    3.9225 3.7118 3.6826

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 603 1.65    4.0658 3.8464 3.8181

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 652 1.79    4.2923 4.0591 4.0322

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 654 1.79    4.3015 4.0678 4.0410

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 709 1.94 0.494000 4.0000 2:28:15 PM 4.0000 4.5557 4.3066 4.2813

FXTN 05-66    * PIBD0513C664 6.6250 2Y 3/13/2013 719 1.97    4.6019 4.3500 4.3250

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 733 2.01    4.6294 4.3778 4.3537

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 782 2.14    4.7256 4.4749 4.4542

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 827 2.27    4.8139 4.5642 4.5464

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 859 2.35 0.926000 4.3500 3:39:28 PM 4.3500 4.8767 4.6276 4.6120

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 929 2.55    5.0141 4.7664 4.7555

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 953 2.61    5.0612 4.8140 4.8047

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1039 2.85 3,100.194000 5.1150 3:55:42 PM 5.0979 5.2300 4.9846 4.9810

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1096 3.00    5.3419 5.0976 5.0979

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1208 3.31    5.5587 5.3151 5.3001

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1279 3.50 203.234000 5.7000 3:33:49 PM 5.7045 5.6962 5.4529 5.4283

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1289 3.53    5.7155 5.4723 5.4463

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1299 3.56    5.7349 5.4918 5.4644

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1432 3.92    5.9923 5.7500 5.7045

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1510 4.14 1.000000 5.7250 10:23:34 AM 5.7250 6.0144 5.7701 5.7343

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1519 4.16    6.0170 5.7724 5.7378

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1608 4.41 180.798000 6.0000 2:58:40 PM 5.7962 6.0422 5.7954 5.7719

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1614 4.42    6.0439 5.7969 5.7742

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1706 4.67    6.0700 5.8207 5.8094

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1726 4.73    6.0757 5.8258 5.8170

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1754 4.81    6.0836 5.8330 5.8278

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1769 4.85 585.785000 5.8500 4:14:19 PM 5.8469 6.0879 5.8369 5.8335
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1805 4.95 127.874006 5.8750 3:37:37 PM 5.8492 6.0981 5.8462 5.8473

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1832 5.02    6.1299 5.8792 5.8802

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1860 5.10    6.1628 5.9134 5.9144

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1990 5.45 1,482.190000 5.9750 2:07:58 PM 5.9917 6.3159 6.0722 6.0730

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2010 5.51 266.129000 6.5000 2:39:26 PM 6.4063 6.3395 6.0966 6.0974

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2063 5.65    6.4019 6.1613 6.1620

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2198 6.02 51.550000 6.1750 2:06:48 PM 6.1750 6.5608 6.3262 6.3267

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2222 6.09    6.5891 6.3555 6.3560

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2339 6.41 0.230000 6.3500 3:16:06 PM 6.3500 6.7269 6.4985 6.4987

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2343 6.42    6.7316 6.5033 6.5036

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2409 6.60 1.500000 6.3000 10:34:51 AM 6.3000 6.8093 6.5840 6.5841

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2504 6.86    6.9212 6.7000 6.7000

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2797 7.66    7.0495 6.7249 6.7894

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2888 7.91 5.276000 6.2500 2:07:29 PM 6.2500 7.0894 6.7326 6.8171

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3252 8.91 142.000000 7.1250 3:30:55 PM 7.1250 7.2489 6.7635 6.9282

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3435 9.41 5.530000 7.5000 3:12:51 PM 7.2511 7.3291 6.7791 6.9840

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3463 9.49    7.3414 6.7814 6.9925

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3554 9.74 71.103000 6.7000 2:52:31 PM 6.5014 7.3813 6.7892 7.0203

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3631 9.95 253.678000 7.2000 3:47:24 PM 7.1958 7.4150 6.7957 7.0438

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 4007 10.98    7.5106 6.9199 7.1422

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4224 11.57    7.5658 6.9916 7.1990

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4350 11.92    7.5979 7.0332 7.2319

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4448 12.19    7.6228 7.0655 7.2576

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4595 12.59    7.6602 7.1141 7.2960

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4819 13.20    7.7171 7.1881 7.3547

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4882 13.38    7.7332 7.2089 7.3711

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4980 13.64    7.7581 7.2413 7.3968

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5134 14.07    7.7972 7.2921 7.4371

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5323 14.58    7.8453 7.3545 7.4865

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5363 14.69    7.8555 7.3678 7.4970

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5414 14.83    7.8684 7.3846 7.5104

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5736 15.72    7.9503 7.4909 7.5946

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6009 16.46    8.0198 7.5811 7.6661

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6464 17.71    8.1355 7.7314 7.7851

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7003 19.19    8.2726 7.9094 7.9262

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7065 19.36    8.2883 7.9299 7.9424

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7247 19.85 200.000000 7.9900 8:54:59 AM 7.9900 8.3346 7.9900 7.9900

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7499 20.55    8.3204 7.9969 7.9980

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7920 21.70    8.2966 8.0086 8.0113

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8626 23.63    8.2568 8.0280 8.0336

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8955 24.53    8.2382 8.0371 8.0439

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9032 24.75 196.863000 8.0500 3:41:54 PM 8.0464 8.2338 8.0392 8.0464


