
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 42 0.12    1.5240 1.3500 1.3476

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 110 0.30    1.6801 1.5107 1.4989

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 140 0.38    1.8961 1.7403 1.7331

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 149 0.41 5.000298 2.5000 10:33:56 AM 2.5000 1.9609 1.8092 1.8034

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 200 0.55    2.3065 2.2064 2.2062

FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 221 0.61    2.4225 2.3783 2.3776

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 229 0.63    2.4667 2.4437 2.4429

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 277 0.76    2.7320 2.8366 2.8349

FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 284 0.78    2.7707 2.8939 2.8920

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 310 0.85 0.502000 3.0000 11:28:14 AM 3.0000 2.9144 3.1067 3.1043

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 333 0.91    3.0415 3.2949 3.2922

FXTN 05-65 PIBD0512B658 5.7500 1Y 2/21/2012 354 0.97 198.353000 3.5000 2:47:45 PM 3.4718 3.1576 3.4668 3.4636

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 418 1.15 16.100000 3.1250 2:46:03 PM 3.5159 3.4375 3.6147 3.6140

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 421 1.15    3.4505 3.6214 3.6208

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 516 1.41 29.932000 4.5000 11:36:35 AM 4.2583 3.8642 3.8321 3.8353

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 533 1.46    3.9383 3.8698 3.8737

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 570 1.56 40.500000 5.0000 2:44:16 PM 4.4089 4.0994 3.9519 3.9572

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 593 1.62    4.1995 4.0029 4.0092

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 624 1.71    4.3345 4.0717 4.0792

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 673 1.84    4.5479 4.1803 4.1898

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 675 1.85 54.089200 4.1500 2:21:48 PM 4.2480 4.5566 4.1848 4.1943

FXTN 07-43    * PIBD0713C438 8.7500 2Y 3/3/2013 730 2.00 0.220000 5.0000 10:00:11 AM 5.0000 4.7962 4.3068 4.3185

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 740 2.03    4.8164 4.3369 4.3452

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 754 2.07    4.8447 4.3790 4.3827

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 803 2.20    4.9438 4.5265 4.5138

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 848 2.32    5.0348 4.6619 4.6343

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 880 2.41 5.469000 4.5000 2:19:52 PM 4.5798 5.0995 4.7582 4.7199

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 950 2.60    5.2410 4.9689 4.9072

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 974 2.67    5.2896 5.0412 4.9714

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1060 2.90 126.229500 5.0500 3:41:13 PM 5.2016 5.4635 5.3000 5.2016

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1117 3.06 0.500000 5.6000 11:34:09 AM 5.6000 5.5672 5.3943 5.2712

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1229 3.37 50.000000 5.3750 4:04:30 PM 5.3469 5.7711 5.5795 5.4079

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1300 3.56 88.700000 5.6250 3:08:34 PM 5.6332 5.9003 5.6969 5.4946

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1310 3.59 33.809400 5.6000 3:37:40 PM 5.8081 5.9185 5.7135 5.5068

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1320 3.62    5.9367 5.7300 5.5190

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1453 3.98    6.1788 5.9500 5.6814

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1531 4.19    6.2355 6.0163 5.7942

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1540 4.22    6.2421 6.0240 5.8072

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1629 4.46 1.850400 5.7500 3:58:48 PM 5.7982 6.3068 6.0997 5.9359

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1635 4.48    6.3112 6.1048 5.9445

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1727 4.73    6.3780 6.1830 6.0775

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1747 4.79    6.3926 6.2000 6.1065

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1775 4.86    6.4129 6.2239 6.1469

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1790 4.90 3,051.894000 6.2250 4:00:17 PM 6.2520 6.4238 6.2366 6.1686
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1826 5.00 432.689000 6.0000 3:40:48 PM 6.0000 6.4500 6.2672 6.2207

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1853 5.08    6.4770 6.2936 6.2421

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1881 5.15    6.5051 6.3210 6.2643

FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2011 5.51    6.6353 6.4479 6.3674

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2031 5.56 4.579000 6.2500 2:43:43 PM 6.2500 6.6553 6.4675 6.3832

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2084 5.71    6.7084 6.5192 6.4253

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2219 6.08 32.853000 6.1750 3:13:17 PM 6.3226 6.8436 6.6511 6.5323

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2243 6.15    6.8676 6.6746 6.5514

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2360 6.47 6.000000 6.5000 2:43:39 PM 6.4162 6.9848 6.7888 6.6441

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2364 6.48    6.9888 6.7927 6.6473

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2430 6.66    7.0549 6.8572 6.6997

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2525 6.92 0.400000 7.0500 11:21:11 AM 7.0500 7.1500 6.9500 6.7750

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2818 7.72    7.2485 7.0519 6.9216

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2909 7.97 200.520000 6.4000 2:48:45 PM 7.0732 7.2791 7.0836 6.9672

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3273 8.97    7.4014 7.2102 7.1493

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3456 9.47 292.000000 7.3000 3:42:10 PM 7.2816 7.4630 7.2738 7.2409

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3484 9.55    7.4724 7.2835 7.2549

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3575 9.79 10.500000 6.5750 2:19:17 PM 6.5493 7.5030 7.3152 7.3005

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3652 10.01 517.436000 7.2000 3:10:11 PM 7.3550 7.5288 7.3420 7.3390

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4028 11.04    7.6376 7.4468 7.4441

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4245 11.63    7.7004 7.5073 7.5048

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4371 11.98    7.7369 7.5424 7.5400

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4469 12.24    7.7652 7.5697 7.5674

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4616 12.65    7.8077 7.6107 7.6085

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4840 13.26    7.8725 7.6731 7.6712

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4903 13.43    7.8908 7.6907 7.6888

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5001 13.70    7.9191 7.7180 7.7162

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5155 14.12    7.9637 7.7610 7.7592

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5344 14.64    8.0184 7.8136 7.8121

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5384 14.75    8.0299 7.8248 7.8233

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5435 14.89    8.0447 7.8390 7.8375

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5757 15.77    8.1378 7.9288 7.9275

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6030 16.52    8.2168 8.0049 8.0039

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6485 17.77    8.3485 8.1317 8.1311

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7024 19.24    8.5044 8.2820 8.2818

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7086 19.41    8.5223 8.2993 8.2991

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7268 19.91    8.5750 8.3500 8.3500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7520 20.60    8.5601 8.3359 8.3162

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7941 21.76    8.5351 8.3123 8.2597

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8647 23.69    8.4933 8.2727 8.1650

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8976 24.59    8.4738 8.2543 8.1208

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9053 24.80 107.906000 8.1100 3:55:44 PM 8.1105 8.4692 8.2500 8.1105


