
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 39 0.11    1.7012 1.5454 1.4001

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 107 0.29    1.7503 1.4668 1.4335

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 137 0.38    1.9607 1.7330 1.5568

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 146 0.40    2.0238 1.8128 1.5938

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 197 0.54    2.3676 2.2235 1.8545

FXTN 10-28 PIBD1011J288 16.5000 7M 10/11/2011 218 0.60    2.4924 2.3423 2.0232

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 226 0.62    2.5399 2.3875 2.0875

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 274 0.75    2.8251 2.6589 2.4732

FXTN 04-19 PIBD0411L191 5.8750 9M 12/13/2011 281 0.77    2.8667 2.6985 2.5295

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 307 0.84    3.0211 2.8455 2.7384

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 330 0.90    3.1578 2.9756 2.9232

FXTN 05-65 PIBD0512B658 5.7500 1Y 2/21/2012 351 0.96 1.612000 3.5000 2:39:38 PM 3.5000 3.2825 3.0943 3.0920

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 415 1.14    3.5443 3.3520 3.3520

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 418 1.15    3.5565 3.3640 3.3640

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 513 1.41 75.197599 4.2000 2:23:48 PM 4.2500 3.9422 3.7440 3.7440

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 530 1.45    4.0112 3.8120 3.8120

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 567 1.55 2.194000 4.5000 2:46:55 PM 4.7260 4.1615 3.9600 3.9600

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 590 1.62    4.2549 4.0520 4.0520

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 621 1.70    4.3807 4.1760 4.1760

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 670 1.84    4.5797 4.3720 4.3720

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 672 1.84 0.529000 4.1500 11:30:01 AM 4.1500 4.5878 4.3800 4.3800

FXTN 07-43    * PIBD0713C438 8.7500 2Y 3/3/2013 727 1.99    4.8112 4.6000 4.6000

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 737 2.02    4.8310 4.6212 4.6189

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 751 2.06    4.8587 4.6509 4.6454

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 800 2.19    4.9557 4.7548 4.7380

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 845 2.32    5.0448 4.8503 4.8230

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 877 2.40    5.1082 4.9182 4.8835

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 947 2.59    5.2468 5.0667 5.0158

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 971 2.66    5.2943 5.1176 5.0611

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1057 2.90 1,164.520000 5.2150 3:59:05 PM 5.2237 5.4646 5.3000 5.2237

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1114 3.05    5.5858 5.4160 5.3207

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1226 3.36    5.8238 5.6440 5.5113

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1297 3.55 112.752000 5.6250 3:55:40 PM 5.8981 5.9748 5.7885 5.6321

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1307 3.58 1.500000 5.4750 9:34:12 AM 5.4750 5.9960 5.8089 5.6491

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1317 3.61    6.0173 5.8293 5.6662

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1450 3.97    6.3000 6.1000 5.8925

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1528 4.19 1,618.370000 6.1750 4:11:40 PM 6.1684 6.3274 6.1295 5.9548

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1537 4.21    6.3306 6.1329 5.9620

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1626 4.45 1.000000 5.8000 11:50:01 AM 5.8000 6.3619 6.1665 6.0330

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1632 4.47    6.3640 6.1688 6.0378

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1724 4.72    6.3964 6.2036 6.1112

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1744 4.78    6.4035 6.2111 6.1272

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1772 4.85    6.4133 6.2217 6.1496

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1787 4.90 1,823.174000 6.2000 3:55:26 PM 6.2276 6.4186 6.2274 6.1615
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1823 4.99 355.341875 6.0000 3:55:12 PM 5.9990 6.4312 6.2410 6.1903

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1850 5.07    6.4596 6.2703 6.2158

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1878 5.15    6.4890 6.3007 6.2422

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 2008 5.50 844.070000 6.3750 4:11:14 PM 6.3680 6.6253 6.4419 6.3649

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2028 5.56 500.700000 6.4950 12:34:15 PM 6.4624 6.6463 6.4636 6.3838

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2081 5.70    6.7019 6.5211 6.4338

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2216 6.07    6.8436 6.6677 6.5612

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2240 6.14    6.8687 6.6938 6.5838

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2357 6.46 103.900000 6.6500 4:14:08 PM 6.6586 6.9915 6.8208 6.6943

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2361 6.47 200.000000 6.8000 11:12:17 AM 6.8000 6.9957 6.8252 6.6980

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2427 6.65    7.0649 6.8968 6.7603

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2522 6.91    7.1646 7.0000 6.8500

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2815 7.71    7.2626 7.0975 6.9795

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2906 7.96    7.2931 7.1278 7.0197

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3270 8.96    7.4149 7.2489 7.1806

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3453 9.46    7.4761 7.3098 7.2615

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3481 9.54    7.4855 7.3191 7.2739

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3572 9.79 24.000000 6.5350 3:43:39 PM 6.5799 7.5159 7.3494 7.3141

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3649 10.00 701.000000 7.3750 4:14:37 PM 7.3745 7.5417 7.3750 7.3482

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4025 11.03    7.6476 7.4764 7.4523

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4242 11.62    7.7087 7.5349 7.5125

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4368 11.97    7.7442 7.5689 7.5474

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4466 12.24    7.7718 7.5953 7.5745

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4613 12.64    7.8133 7.6349 7.6152

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4837 13.25    7.8764 7.6953 7.6773

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4900 13.42    7.8941 7.7123 7.6948

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4998 13.69    7.9217 7.7387 7.7219

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5152 14.12    7.9651 7.7803 7.7646

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5341 14.63    8.0184 7.8312 7.8169

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5381 14.74    8.0296 7.8420 7.8280

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5432 14.88    8.0440 7.8558 7.8422

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5754 15.76    8.1347 7.9426 7.9314

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6027 16.51    8.2116 8.0162 8.0070

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6482 17.76    8.3398 8.1389 8.1331

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7021 19.24    8.4917 8.2842 8.2824

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7083 19.41    8.5091 8.3009 8.2996

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7265 19.90    8.5604 8.3500 8.3500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7517 20.59    8.5475 8.3359 8.3170

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7938 21.75    8.5259 8.3123 8.2620

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8644 23.68    8.4896 8.2727 8.1696

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8973 24.58    8.4727 8.2543 8.1266

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9050 24.79 127.703000 8.1111 3:39:30 PM 8.1165 8.4688 8.2500 8.1165


