
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 05-63 PIBD0511F638 10.6250 2M 6/22/2011 65 0.18    1.0934 0.9639 0.9639

FXTN 07-37 PIBD0711G376 12.0000 3M 7/22/2011 95 0.26    1.0018 0.8448 0.8448

RTB 03-06 PIID0311G065 8.5000 4M 7/31/2011 104 0.28    0.9912 0.8298 0.8298

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 155 0.42    1.0508 0.8905 0.8905

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 176 0.48    1.0753 0.9155 0.9155

FXTN 05-64 PIBD0511J642 7.2500 6M 10/19/2011 184 0.50    1.0846 0.9250 0.9250

RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 232 0.64    1.3769 1.2321 1.2264

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 239 0.65 21.000000 2.5500 2:55:33 PM 2.5500 1.4196 1.2769 1.2703

FXTN 03-18 PIBD0312A182 5.8750 9M 1/8/2012 265 0.73    1.5779 1.4433 1.4336

SPTB 10-02 SPTB1012A021 14.0000 10M 1/31/2012 288 0.79    1.7179 1.5905 1.5780

FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 309 0.85    1.8458 1.7249 1.7098

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 373 1.02    2.2242 2.1015 2.0726

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 376 1.03    2.2408 2.1160 2.0859

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 471 1.29    2.7677 2.5750 2.5059

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 488 1.34    2.8620 2.6571 2.5811

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 525 1.44 92.680000 3.2500 3:14:26 PM 3.2500 3.0672 2.8359 2.7447

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 548 1.50    3.1948 2.9471 2.8464

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 579 1.59    3.3667 3.0968 2.9834

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 628 1.72    3.6384 3.3336 3.2001

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 630 1.73 5.000000 4.0000 3:04:48 PM 4.0000 3.6495 3.3433 3.2089

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 685 1.88 120.227885 3.5250 3:57:39 PM 3.5398 3.9546 3.6090 3.4521

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 695 1.90    4.0100 3.6574 3.4963

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 709 1.94    4.0877 3.7250 3.5582

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 758 2.08    4.2108 3.8532 3.7024

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 803 2.20    4.3239 3.9710 3.8348

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 835 2.29    4.4044 4.0548 3.9290

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 905 2.48    4.5803 4.2379 4.1350

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 929 2.55    4.6406 4.3008 4.2057

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1015 2.78 801.382000 4.6250 3:59:44 PM 4.6266 4.8567 4.5258 4.4588

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1072 2.94    5.0000 4.6750 4.6266

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1184 3.24    5.1723 4.9050 4.7819

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1255 3.44 141.520000 4.9000 3:16:00 PM 4.9995 5.2815 5.0508 4.8803

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1265 3.47 150.000000 5.0000 12:04:02 PM 5.0000 5.2969 5.0713 4.8942

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1275 3.49    5.3123 5.0919 4.9080

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1408 3.86 100.000000 5.0500 12:08:06 PM 5.0925 5.5169 5.3650 5.0925

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1486 4.07 200.376000 5.1500 3:58:05 PM 5.1250 5.5428 5.3021 5.0804

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1495 4.10 12.000000 5.1750 11:14:48 AM 5.1750 5.5458 5.2948 5.0791

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1584 4.34 0.300000 5.1000 11:57:34 AM 5.1000 5.5753 5.2230 5.0653

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1590 4.36    5.5773 5.2182 5.0644

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1682 4.61    5.6078 5.1439 5.0502

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1702 4.66    5.6145 5.1278 5.0472

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1730 4.74    5.6237 5.1052 5.0428

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1745 4.78 1,090.308078 5.0100 4:12:33 PM 5.0302 5.6287 5.0931 5.0405

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1781 4.88 11.328000 5.0000 3:57:37 PM 5.0863 5.6407 5.0640 5.0350
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FXTN 10-40    * PIBD1016C407 7.5000 5Y 3/30/2016 1808 4.95    5.6496 5.0423 5.0308

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1836 5.03    5.6795 5.0924 5.0727

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1966 5.39 432.000000 5.1500 3:38:21 PM 5.1465 5.8181 5.3250 5.2672

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1986 5.44 9.049157 5.1250 3:33:31 PM 5.1683 5.8394 5.3608 5.2971

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2039 5.59    5.8959 5.4557 5.3763

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2174 5.96 396.253000 5.7000 11:28:03 AM 5.7000 6.0399 5.6973 5.5783

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2198 6.02 0.150021 5.5000 11:14:42 AM 5.5000 6.0655 5.7403 5.6142

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2315 6.34 7.551034 5.8250 4:07:45 PM 5.7937 6.1902 5.9497 5.7892

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2319 6.35    6.1945 5.9568 5.7952

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2385 6.53 23.000000 6.0000 4:13:12 PM 6.0000 6.2649 6.0750 5.8939

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2480 6.79 55.470000 6.0501 3:52:51 PM 6.0509 6.3662 6.2450 6.0360

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2773 7.60    6.4912 6.3259 6.1561

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2864 7.85 100.000000 6.4000 11:01:06 AM 6.4374 6.5301 6.3510 6.1935

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3228 8.84    6.6855 6.4514 6.3427

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3411 9.35    6.7636 6.5019 6.4178

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3439 9.42    6.7756 6.5097 6.4293

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3530 9.67 64.724600 6.2600 11:53:39 AM 6.3295 6.8144 6.5348 6.4666

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3607 9.88 576.472000 6.4500 4:14:52 PM 6.5171 6.8473 6.5560 6.4982

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3983 10.91    6.9800 6.6808 6.6289

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4200 11.51    7.0565 6.7529 6.7043

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4326 11.85    7.1010 6.7947 6.7481

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4424 12.12    7.1356 6.8272 6.7821

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4571 12.52    7.1874 6.8760 6.8332

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4795 13.14    7.2664 6.9504 6.9111

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4858 13.31    7.2887 6.9713 6.9330

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4956 13.58    7.3233 7.0038 6.9670

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5110 14.00    7.3776 7.0550 7.0206

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5299 14.52    7.4443 7.1177 7.0863

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5339 14.63    7.4584 7.1310 7.1002

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5390 14.77    7.4764 7.1479 7.1179

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5712 15.65    7.5900 7.2548 7.2298

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5985 16.40    7.6863 7.3454 7.3247

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6440 17.64 40.000000 7.4955 2:49:09 PM 7.4977 7.8468 7.4965 7.4828

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6979 19.12 29.140000 7.7500 2:36:23 PM 7.8493 8.0370 7.6754 7.6702

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7041 19.29    8.0589 7.6960 7.6917

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7223 19.79 50.000000 7.7000 8:46:08 AM 7.7000 8.1231 7.7564 7.7550

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7475 20.48    8.1096 7.7697 7.7686

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7896 21.63    8.0870 7.7920 7.7914

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8602 23.57    8.0491 7.8293 7.8297

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8931 24.47    8.0314 7.8467 7.8475

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9008 24.68 972.625000 7.8750 4:10:06 PM 7.8517 8.0273 7.8507 7.8517


