
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 36 0.10    1.2983 1.1500 1.1249

FXTN 05-63 PIBD0511F638 10.6250 4M 6/22/2011 104 0.28    1.3855 1.2346 1.1923

FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 134 0.37    1.5605 1.4159 1.3366

RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 143 0.39 0.100000 3.5000 3:02:36 PM 3.5000 1.6130 1.4703 1.3799

SPTB 10-01 SPTB1011I016 15.5000 7M 9/20/2011 194 0.53    1.9163 1.7821 1.6284

FXTN 10-28 PIBD1011J288 16.5000 7M 10/11/2011 215 0.59    2.0484 1.9148 1.7345

FXTN 05-64 PIBD0511J642 7.2500 8M 10/19/2011 223 0.61    2.0987 1.9654 1.7749

RTB 05-05 PIID0511L054 5.8750 9M 12/6/2011 271 0.74    2.4004 2.2687 2.0175

FXTN 04-19 PIBD0411L191 5.8750 9M 12/13/2011 278 0.76    2.4445 2.3129 2.0529

FXTN 03-18 PIBD0312A182 5.8750 10M 1/8/2012 304 0.83    2.6079 2.4772 2.1843

SPTB 10-02 SPTB1012A021 14.0000 11M 1/31/2012 327 0.90    2.7525 2.6225 2.3005

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 348 0.95 2,344.511000 3.0000 2:52:06 PM 3.0592 2.8845 2.7552 2.4066

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 412 1.13 70.000000 4.2000 3:26:08 PM 4.2250 3.1939 3.0372 2.7193

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 415 1.14    3.2071 3.0486 2.7338

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 510 1.40 0.819000 4.1500 2:47:28 PM 4.1500 3.6241 3.4116 3.1929

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 527 1.44 60.000000 4.0250 4:01:55 PM 4.0250 3.6987 3.4765 3.2751

RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 564 1.55 0.149000 5.0000 11:02:26 AM 5.0000 3.8611 3.6178 3.4540

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 587 1.61    3.9621 3.7057 3.5651

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 618 1.69    4.0982 3.8241 3.7150

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 667 1.83    4.3133 4.0113 3.9518

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 669 1.83    4.3220 4.0189 3.9615

FXTN 07-43    * PIBD0713C438 8.7500 2Y 3/3/2013 724 1.98 935.677000 4.1500 3:14:45 PM 4.2272 4.5635 4.2291 4.2273

FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 734 2.01 96.000000 4.1000 3:59:47 PM 4.1000 4.5878 4.2577 4.2545

FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 748 2.05    4.6219 4.2979 4.2925

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 797 2.18    4.7413 4.4383 4.4256

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 842 2.31    4.8509 4.5673 4.5478

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 874 2.39    4.9288 4.6590 4.6347

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 944 2.59    5.0994 4.8597 4.8249

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 968 2.65    5.1578 4.9285 4.8901

FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1054 2.89 230.112000 5.2000 3:33:43 PM 5.1236 5.3673 5.1750 5.1236

FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1111 3.04    5.4928 5.2947 5.2413

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1223 3.35    5.7394 5.5298 5.4725

RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1294 3.55 19.295000 5.6500 3:56:46 PM 5.6272 5.8958 5.6788 5.6191

FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1304 3.57 4.800000 5.2500 2:23:23 PM 5.2500 5.9178 5.6998 5.6398

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1314 3.60    5.9398 5.7208 5.6604

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1447 3.96    6.2327 6.0000 5.9350

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1525 4.18    6.2616 5.9603 5.9410

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1534 4.20    6.2650 5.9558 5.9417

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1623 4.45 40.991000 5.7000 3:03:08 PM 5.9488 6.2980 5.9105 5.9485

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1629 4.46    6.3003 5.9075 5.9490

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1721 4.72    6.3344 5.8607 5.9561

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1741 4.77    6.3418 5.8505 5.9576

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1769 4.85    6.3522 5.8363 5.9598

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1784 4.89 110.578354 6.0100 2:46:14 PM 5.9267 6.3578 5.8287 5.9609
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RTB 05-10     * PIID0516C107 6.0000 5Y 3/3/2016 1820 4.99 147.526100 6.0000 3:58:12 PM 5.9914 6.3712 5.8104 5.9637

FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1847 5.06    6.4050 5.8582 6.0028

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1875 5.14    6.4400 5.9079 6.0433

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 2005 5.49    6.6027 6.1385 6.2314

RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2025 5.55 40.939709 6.7500 2:37:50 PM 5.5150 6.6278 6.1739 6.2603

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2078 5.69    6.6941 6.2679 6.3370

FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2213 6.06 200.000000 6.6500 2:53:08 PM 6.6500 6.8631 6.5073 6.5323

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2237 6.13 15.000000 6.5750 3:16:13 PM 6.5750 6.8931 6.5499 6.5670

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2354 6.45 317.721352 6.7000 3:16:21 PM 6.4765 7.0396 6.7574 6.7363

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2358 6.46 190.000000 6.7250 11:41:14 AM 6.7250 7.0446 6.7645 6.7421

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2424 6.64    7.1272 6.8815 6.8376

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2519 6.90    7.2462 7.0500 6.9750

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2812 7.70    7.3416 7.1345 7.0780

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2903 7.95 560.000000 7.0000 2:01:51 PM 6.9911 7.3713 7.1607 7.1099

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3267 8.95    7.4899 7.2657 7.2378

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3450 9.45    7.5496 7.3185 7.3021

FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3478 9.53    7.5587 7.3266 7.3120

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3569 9.78 4.500000 6.5750 11:20:19 AM 6.5750 7.5884 7.3528 7.3439

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3646 9.99 971.645000 7.3750 4:04:15 PM 7.3747 7.6135 7.3750 7.3710

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4022 11.02    7.7098 7.4738 7.4614

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4239 11.61    7.7655 7.5308 7.5135

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4365 11.96    7.7978 7.5639 7.5438

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4463 12.23    7.8229 7.5896 7.5673

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4610 12.63    7.8606 7.6283 7.6027

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4834 13.24    7.9180 7.6871 7.6565

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4897 13.42    7.9341 7.7037 7.6716

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4995 13.68    7.9593 7.7294 7.6952

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5149 14.11    7.9987 7.7699 7.7322

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5338 14.62    8.0472 7.8195 7.7776

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5378 14.73    8.0574 7.8300 7.7872

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5429 14.87    8.0705 7.8434 7.7995

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5751 15.76    8.1531 7.9280 7.8769

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6024 16.50    8.2230 7.9998 7.9425

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6479 17.75    8.3397 8.1193 8.0518

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7018 19.23    8.4778 8.2609 8.1814

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7080 19.40    8.4937 8.2772 8.1963

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7262 19.90    8.5404 8.3250 8.2400

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7514 20.59    8.5243 8.2975 8.2244

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7935 21.74    8.4975 8.2515 8.1982

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8641 23.67    8.4526 8.1744 8.1544

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8970 24.58    8.4316 8.1385 8.1340

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9047 24.79 525.800000 8.1200 3:51:23 PM 8.1292 8.4267 8.1301 8.1292


