
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 64 0.18    1.0866 0.9594 0.9594

FXTN 07-37 PIBD0711G376 12.0000 3M 7/22/2011 94 0.26    0.9903 0.8356 0.8356

RTB 03-06 PIID0311G065 8.5000 4M 7/31/2011 103 0.28    0.9786 0.8198 0.8167

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 154 0.42    1.0344 0.8805 0.8379

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 175 0.48    1.0574 0.9055 0.8467

FXTN 05-64 PIBD0511J642 7.2500 6M 10/19/2011 183 0.50    1.0662 0.9150 0.8500

RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 231 0.63    1.3632 1.2250 1.1605

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 238 0.65    1.4065 1.2702 1.2058

FXTN 03-18 PIBD0312A182 5.8750 9M 1/8/2012 264 0.72    1.5674 1.4381 1.3740

SPTB 10-02 SPTB1012A021 14.0000 10M 1/31/2012 287 0.79    1.7097 1.5867 1.5227

FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 308 0.84    1.8397 1.7223 1.6586

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 372 1.02    2.2182 2.0899 2.0303

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 375 1.03    2.2343 2.1027 2.0437

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 470 1.29 1.130000 4.1250 10:36:51 AM 4.1250 2.7429 2.5094 2.4672

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 487 1.33    2.8340 2.5822 2.5430

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 524 1.44 14.000000 3.9500 2:56:32 PM 3.9500 3.0321 2.7406 2.7080

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 547 1.50    3.1552 2.8391 2.8105

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 578 1.58    3.3212 2.9718 2.9487

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 627 1.72    3.5836 3.1815 3.1672

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 629 1.72 3.006000 3.2500 9:02:58 AM 3.7477 3.5943 3.1901 3.1761

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 684 1.87 200.000000 3.5000 10:26:39 AM 3.5250 3.8888 3.4255 3.4213

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 694 1.90    3.9423 3.4684 3.4659

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 708 1.94    4.0173 3.5283 3.5283

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 757 2.07    4.1477 3.6718 3.6688

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 802 2.20    4.2675 3.8035 3.7979

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 834 2.28    4.3527 3.8972 3.8896

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 904 2.48    4.5390 4.1022 4.0904

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 928 2.54    4.6029 4.1724 4.1592

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1014 2.78 10,058.660000 4.5400 3:41:55 PM 4.5693 4.8318 4.4242 4.4059

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1071 2.93 5.000000 4.5500 2:21:52 PM 4.5500 4.9835 4.5911 4.5693

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1183 3.24    5.1281 4.8108 4.7462

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1254 3.44    5.2198 4.9500 4.8584

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1264 3.46 100.000000 4.9500 2:15:30 PM 4.9500 5.2327 4.9696 4.8741

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1274 3.49    5.2456 4.9892 4.8899

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1407 3.85 200.000000 5.1000 12:02:27 PM 5.1000 5.4173 5.2500 5.1000

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1485 4.07 600.000000 5.0000 3:37:07 PM 5.0062 5.4402 5.1979 5.0818

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1494 4.09    5.4428 5.1918 5.0797

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1583 4.34 151.153000 5.1000 3:51:42 PM 5.1481 5.4689 5.1323 5.0589

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1589 4.35    5.4707 5.1283 5.0574

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1681 4.61 400.000000 5.0100 2:18:03 PM 5.0350 5.4977 5.0668 5.0359

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1701 4.66    5.5035 5.0535 5.0313

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1729 4.74    5.5117 5.0347 5.0247

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1744 4.78 690.000000 4.9500 11:34:42 AM 4.9609 5.5161 5.0247 5.0212

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1780 4.88 250.700000 5.0650 3:10:56 PM 5.0865 5.5267 5.0006 5.0128
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FXTN 10-40    * PIBD1016C407 7.5000 5Y 3/30/2016 1807 4.95    5.5346 4.9826 5.0065

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1835 5.03    5.5653 5.0256 5.0481

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1965 5.38 2,852.000000 5.0700 4:00:55 PM 5.0882 5.7076 5.2253 5.2414

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1985 5.44    5.7295 5.2560 5.2711

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2038 5.58    5.7875 5.3374 5.3499

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2173 5.95 3,181.253000 5.5800 4:13:04 PM 5.5873 5.9353 5.5448 5.5506

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2197 6.02 0.670000 5.8500 3:31:57 PM 5.8500 5.9616 5.5816 5.5863

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2314 6.34    6.0897 5.7613 5.7603

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2318 6.35    6.0941 5.7675 5.7662

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2384 6.53 61.000000 5.7500 2:57:07 PM 5.9967 6.1664 5.8688 5.8644

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2479 6.79 1,066.927000 6.0000 2:48:13 PM 6.0061 6.2704 6.0148 6.0056

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2772 7.59    6.3831 6.1178 6.0977

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2863 7.84 50.000000 6.4000 11:38:09 AM 6.4000 6.4181 6.1498 6.1263

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3227 8.84    6.5581 6.2779 6.2408

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3410 9.34 149.610000 6.3000 3:31:50 PM 6.3027 6.6285 6.3423 6.2983

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3438 9.42    6.6392 6.3521 6.3071

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3529 9.67 76.509260 6.2000 3:08:32 PM 6.2544 6.6742 6.3841 6.3357

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3606 9.88 4,925.295700 6.3250 4:00:44 PM 6.3616 6.7038 6.4112 6.3599

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3982 10.91    6.8508 6.5400 6.4941

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4199 11.50    6.9356 6.6144 6.5715

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4325 11.85    6.9849 6.6575 6.6165

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4423 12.12    7.0232 6.6911 6.6514

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4570 12.52    7.0807 6.7415 6.7039

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4794 13.13    7.1682 6.8182 6.7838

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4857 13.31    7.1929 6.8398 6.8063

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4955 13.58    7.2312 6.8733 6.8412

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5109 14.00    7.2914 6.9261 6.8962

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5298 14.52    7.3652 6.9909 6.9636

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5338 14.62    7.3809 7.0046 6.9779

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5389 14.76    7.4008 7.0220 6.9961

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5711 15.65    7.5267 7.1323 7.1109

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5984 16.39    7.6334 7.2259 7.2083

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6439 17.64    7.8112 7.3818 7.3707

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6978 19.12 100.000000 7.6500 11:01:28 AM 7.6500 8.0219 7.5664 7.5629

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7040 19.29    8.0462 7.5876 7.5851

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7222 19.79 200.000000 7.6500 3:39:54 PM 7.6500 8.1173 7.6500 7.6500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7474 20.48    8.1062 7.6753 7.6734

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7895 21.63    8.0876 7.7176 7.7125

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8601 23.56    8.0564 7.7884 7.7780

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8930 24.47 65.800000 7.9500 3:00:07 PM 7.9500 8.0419 7.8215 7.8086

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9007 24.68 1,501.806000 7.8000 4:12:15 PM 7.8098 8.0385 7.8292 7.8157


