
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 51 0.14    1.0430 0.9036 0.8893

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 81 0.22    0.8212 0.6648 0.6413

RTB 03-06 PIID0311G065 8.5000 3M 7/31/2011 90 0.25 7.500000 1.2500 2:37:21 PM 0.7731 0.7952 0.6362 0.6120

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 141 0.39    0.9347 0.7793 0.7656

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 162 0.44    0.9921 0.8383 0.8288

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 170 0.47    1.0140 0.8607 0.8529

RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 218 0.60    1.2673 1.1115 1.1478

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 225 0.62    1.3116 1.1550 1.1998

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 251 0.69    1.4760 1.3168 1.3931

SPTB 10-02 SPTB1012A021 14.0000 9M 1/31/2012 274 0.75    1.6214 1.4598 1.5641

FXTN 05-65 PIBD0512B658 5.7500 10M 2/21/2012 295 0.81 3.544000 2.0000 2:52:42 PM 2.0000 1.7542 1.5904 1.7202

FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 359 0.98    2.1479 1.9676 2.1635

FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 362 0.99 250.600000 2.1250 4:05:35 PM 2.1848 2.1621 1.9772 2.1719

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 457 1.25    2.6135 2.2833 2.4366

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 474 1.30    2.6942 2.3380 2.4840

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 511 1.40 1.529000 3.5000 3:20:04 PM 3.5000 2.8700 2.4572 2.5871

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 534 1.46    2.9793 2.5313 2.6512

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 565 1.55    3.1266 2.6312 2.7376

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 614 1.68    3.3594 2.7891 2.8741

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 616 1.69 86.475335 3.3250 3:58:26 PM 3.2481 3.3689 2.7955 2.8797

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 671 1.84 294.100000 3.2500 4:00:15 PM 3.0562 3.6302 2.9727 3.0329

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 681 1.87    3.6777 3.0049 3.0608

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 695 1.90    3.7442 3.0500 3.0998

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 744 2.04    3.8811 3.2412 3.2822

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 789 2.16    4.0069 3.4168 3.4496

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 821 2.25    4.0963 3.5417 3.5687

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 891 2.44    4.2919 3.8149 3.8292

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 915 2.51    4.3589 3.9085 3.9185

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1001 2.74 6,892.990000 4.4250 4:04:00 PM 4.4507 4.5992 4.2442 4.2386

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1058 2.90    4.7585 4.4666 4.4507

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1170 3.21    4.8928 4.6444 4.6221

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1241 3.40 40.050000 4.7500 3:52:09 PM 4.7500 4.9780 4.7571 4.7308

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1251 3.43 500.000000 4.7500 3:51:50 PM 4.7730 4.9900 4.7730 4.7461

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1261 3.45    5.0020 4.7889 4.7614

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1394 3.82    5.1615 5.0000 4.9650

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1472 4.03 600.000000 4.8500 4:07:31 PM 4.9270 5.1871 4.9798 4.9511

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1481 4.06 100.000000 4.8500 4:13:45 PM 4.8500 5.1901 4.9774 4.9495

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1570 4.30 1.000000 5.0250 9:20:58 AM 5.0250 5.2193 4.9543 4.9336

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1576 4.32 150.000000 5.0519 11:38:27 AM 5.0506 5.2212 4.9528 4.9325

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1668 4.57    5.2514 4.9289 4.9161

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1688 4.62 25.659000 5.1800 11:48:43 AM 5.1800 5.2580 4.9237 4.9126

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1716 4.70    5.2672 4.9165 4.9076

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1731 4.74 808.700000 4.8500 4:14:41 PM 4.8696 5.2721 4.9126 4.9049

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1767 4.84 125.132000 5.4500 3:59:45 PM 4.9518 5.2839 4.9032 4.8985
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1794 4.92    5.2927 4.8962 4.8937

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1822 4.99    5.3019 4.8890 4.8887

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1952 5.35 1,018.622680 4.8750 4:12:33 PM 4.9119 5.4370 5.0520 5.0518

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1972 5.40 202.000000 5.0000 11:41:08 AM 5.3044 5.4578 5.0771 5.0769

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2025 5.55    5.5129 5.1436 5.1434

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2160 5.92 1,820.000000 5.1950 3:58:18 PM 5.2522 5.6532 5.3129 5.3127

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2184 5.98    5.6781 5.3430 5.3429

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2301 6.30 220.000000 5.3750 3:59:08 PM 5.3977 5.7997 5.4897 5.4896

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2305 6.32 25.000000 5.7000 11:31:21 AM 5.7000 5.8038 5.4947 5.4947

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2371 6.50    5.8724 5.5775 5.5775

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2466 6.76 300.000000 5.6950 8:48:54 AM 5.6967 5.9712 5.6967 5.6967

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2759 7.56    6.0907 5.8204 5.8067

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2850 7.81 640.000000 5.8500 3:02:52 PM 5.8860 6.1278 5.8588 5.8409

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3214 8.81    6.2764 6.0124 5.9777

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3397 9.31 117.683000 6.0800 3:58:46 PM 6.0972 6.3510 6.0897 6.0464

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3425 9.38    6.3624 6.1015 6.0570

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3516 9.63 275.730000 6.0375 3:58:29 PM 6.0723 6.3996 6.1399 6.0911

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3593 9.84 2,908.800000 6.0500 4:10:52 PM 6.1421 6.4310 6.1724 6.1201

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3649 10.00 300.000000 6.1500 3:53:49 PM 6.1950 6.4538 6.1961 6.1411

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3969 10.87    6.6016 6.3560 6.3037

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4186 11.47    6.7019 6.4644 6.4140

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4312 11.81    6.7601 6.5274 6.4780

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4410 12.08    6.8053 6.5763 6.5278

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4557 12.48    6.8732 6.6498 6.6025

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4781 13.10    6.9767 6.7617 6.7163

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4844 13.27    7.0058 6.7932 6.7483

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4942 13.54    7.0510 6.8422 6.7981

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5096 13.96    7.1222 6.9191 6.8764

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5285 14.48    7.2095 7.0136 6.9724

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5325 14.59    7.2279 7.0336 6.9927

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5376 14.73    7.2515 7.0590 7.0186

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5698 15.61 50.000000 7.3000 11:44:13 AM 7.3000 7.4002 7.2199 7.1822

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5971 16.36    7.5263 7.3564 7.3210

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6426 17.61    7.7364 7.5837 7.5521

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6965 19.08    7.9854 7.8531 7.8260

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7027 19.25    8.0140 7.8841 7.8575

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7209 19.75    8.0981 7.9750 7.9500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7461 20.44    8.0751 7.9508 7.9273

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7882 21.59    8.0367 7.9105 7.8894

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8588 23.53    7.9724 7.8428 7.8257

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8917 24.43 65.073000 7.7750 2:46:55 PM 7.8376 7.9424 7.8113 7.7961

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8994 24.64 3,177.587000 7.7550 4:12:25 PM 7.7882 7.9354 7.8039 7.7892


