
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 3 0.01    4.0840 4.0757 4.0757

FXTN 05-63 PIBD0511F638 10.6250 2M 6/22/2011 71 0.19    1.1865 1.0250 1.0250

FXTN 07-37 PIBD0711G376 12.0000 4M 7/22/2011 101 0.28    1.1008 0.9315 0.9315

RTB 03-06 PIID0311G065 8.5000 4M 7/31/2011 110 0.30    1.1096 0.9430 0.9430

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 161 0.44    1.1596 1.0080 1.0080

FXTN 10-28 PIBD1011J288 16.5000 6M 10/11/2011 182 0.50    1.1802 1.0348 1.0348

FXTN 05-64 PIBD0511J642 7.2500 6M 10/19/2011 190 0.52    1.1881 1.0450 1.0450

RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 238 0.65    1.4848 1.3393 1.3393

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 245 0.67    1.5281 1.3822 1.3822

FXTN 03-18 PIBD0312A182 5.8750 9M 1/8/2012 271 0.74    1.6889 1.5416 1.5416

SPTB 10-02 SPTB1012A021 14.0000 10M 1/31/2012 294 0.81    1.8311 1.6826 1.6826

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 315 0.86    1.9609 1.8114 1.8114

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 379 1.04 150.000000 2.3500 12:04:31 PM 2.3167 2.3444 2.1809 2.1794

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 382 1.05    2.3612 2.1960 2.1943

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 477 1.31    2.8935 2.6750 2.6667

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 494 1.35    2.9887 2.7607 2.7512

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 531 1.45    3.1960 2.9473 2.9352

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 554 1.52    3.3249 3.0632 3.0495

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 585 1.60    3.4986 3.2195 3.2036

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 634 1.74    3.7731 3.4666 3.4473

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 636 1.74 2.000000 4.0000 10:57:12 AM 4.0000 3.7843 3.4767 3.4572

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 691 1.89 10.000000 3.8700 11:16:48 AM 3.8700 4.0925 3.7540 3.7307

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 701 1.92    4.1485 3.8044 3.7804

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 715 1.96    4.2269 3.8750 3.8500

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 764 2.09    4.3484 4.0269 3.9744

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 809 2.22    4.4600 4.1663 4.0887

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 841 2.30    4.5393 4.2655 4.1699

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 911 2.50    4.7129 4.4824 4.3477

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 935 2.56    4.7724 4.5568 4.4086

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1021 2.80 80.200000 4.7250 2:16:30 PM 4.7717 4.9856 4.8233 4.6270

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1078 2.95    5.1269 5.0000 4.7717

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1190 3.26    5.3083 5.1750 5.0228

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1261 3.45 1.159000 5.0125 3:34:49 PM 5.0125 5.4233 5.2859 5.1820

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1271 3.48 46.000000 5.1000 3:06:50 PM 5.1869 5.4395 5.3016 5.2044

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1281 3.51    5.4557 5.3172 5.2268

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1414 3.87 100.000000 5.5500 11:05:46 AM 5.5250 5.6712 5.5250 5.5250

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1492 4.09    5.7038 5.4913 5.4918

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1501 4.11    5.7075 5.4874 5.4880

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1590 4.36    5.7448 5.4490 5.4502

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1596 4.37    5.7473 5.4465 5.4477

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1688 4.62    5.7858 5.4068 5.4086

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1708 4.68    5.7941 5.3981 5.4001

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1736 4.76    5.8058 5.3860 5.3882

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1751 4.80 1,293.502235 5.5000 2:49:32 PM 5.3549 5.8121 5.3796 5.3818
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RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1787 4.90 2.700000 5.7500 3:05:20 PM 5.4254 5.8272 5.3640 5.3665

FXTN 10-40    * PIBD1016C407 7.5000 5Y 3/30/2016 1814 4.97    5.8385 5.3524 5.3550

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1842 5.05    5.8661 5.3929 5.3954

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1972 5.40 301.500000 5.4500 11:02:57 AM 5.4170 5.9945 5.5811 5.5831

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1992 5.46 0.712471 5.0500 10:47:15 AM 5.0500 6.0142 5.6100 5.6120

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2045 5.60    6.0665 5.6867 5.6885

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2180 5.97 450.000000 5.9050 4:07:51 PM 5.9200 6.1998 5.8821 5.8833

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2204 6.04 0.173471 5.5000 10:47:01 AM 5.5000 6.2235 5.9169 5.9180

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2321 6.36 4.363799 5.9600 2:15:17 PM 5.7979 6.3390 6.0862 6.0868

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2325 6.37    6.3430 6.0920 6.0926

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2391 6.55    6.4081 6.1875 6.1879

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2486 6.81    6.5019 6.3250 6.3250

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2779 7.61    6.6152 6.4339 6.4308

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2870 7.86 135.000000 6.4000 12:22:34 PM 6.4000 6.6503 6.4677 6.4637

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3234 8.86 285.000000 6.4500 4:12:00 PM 6.4394 6.7910 6.6030 6.5951

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3417 9.36    6.8617 6.6710 6.6612

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3445 9.44    6.8726 6.6814 6.6713

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3536 9.69 24.100000 6.3300 3:48:31 PM 6.3252 6.9077 6.7153 6.7042

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3613 9.90 554.361000 6.7500 11:14:10 AM 6.7497 6.9375 6.7439 6.7320

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3989 10.93    7.0728 6.8875 6.8638

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4206 11.52    7.1508 6.9704 6.9399

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4332 11.87    7.1962 7.0185 6.9841

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4430 12.14    7.2314 7.0559 7.0185

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4577 12.54    7.2843 7.1121 7.0700

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4801 13.15    7.3649 7.1976 7.1486

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4864 13.33    7.3876 7.2217 7.1707

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4962 13.59    7.4228 7.2591 7.2050

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5116 14.02    7.4782 7.3179 7.2590

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5305 14.53    7.5462 7.3901 7.3253

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5345 14.64    7.5606 7.4054 7.3393

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5396 14.78    7.5790 7.4249 7.3572

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5718 15.67    7.6948 7.5479 7.4701

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5991 16.41    7.7931 7.6521 7.5659

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6446 17.66    7.9568 7.8259 7.7254

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6985 19.14 26.000000 8.0000 11:13:37 AM 8.0000 8.1507 8.0318 7.9144

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7047 19.31    8.1730 8.0555 7.9362

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7229 19.81    8.2385 8.1250 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7481 20.50 40.000000 8.0000 2:38:09 PM 8.0025 8.2158 8.0873 7.9821

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7902 21.65    8.1778 8.0243 7.9523

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8608 23.58    8.1143 7.9187 7.9022

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8937 24.48    8.0846 7.8695 7.8789

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9014 24.70 409.690000 7.8000 3:46:43 PM 7.8735 8.0777 7.8580 7.8735


