
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 10 0.03    3.6132 3.5889 3.5889

FXTN 05-63 PIBD0511F638 10.6250 2M 6/22/2011 78 0.21    1.2631 1.1244 1.1244

FXTN 07-37 PIBD0711G376 12.0000 4M 7/22/2011 108 0.30    1.2716 1.1161 1.1113

RTB 03-06 PIID0311G065 8.5000 4M 7/31/2011 117 0.32 0.888000 2.5000 3:00:38 PM 1.9308 1.2893 1.1321 1.1225

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 168 0.46    1.3897 1.2232 1.1863

FXTN 10-28 PIBD1011J288 16.5000 6M 10/11/2011 189 0.52    1.4542 1.2848 1.2414

FXTN 05-64 PIBD0511J642 7.2500 7M 10/19/2011 197 0.54    1.5008 1.3312 1.2900

RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 245 0.67    1.7803 1.6098 1.5814

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 252 0.69    1.8211 1.6504 1.6239

FXTN 03-18 PIBD0312A182 5.8750 9M 1/8/2012 278 0.76    1.9725 1.8013 1.7818

SPTB 10-02 SPTB1012A021 14.0000 10M 1/31/2012 301 0.82    2.1065 1.9348 1.9214

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 322 0.88 19.100000 2.0000 3:55:36 PM 2.0706 2.2288 2.0567 2.0489

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 386 1.06    2.5872 2.4042 2.4174

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 389 1.07    2.6034 2.4196 2.4339

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 484 1.33 19.224000 3.0000 10:47:24 AM 4.1877 3.1176 2.9061 2.9561

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 501 1.37    3.2097 2.9932 3.0495

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 538 1.47 0.500000 3.9500 3:19:55 PM 3.9500 3.4099 3.1827 3.2529

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 561 1.54    3.5344 3.3005 3.3793

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 592 1.62    3.7023 3.4592 3.5497

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 641 1.76    3.9675 3.7102 3.8191

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 643 1.76    3.9783 3.7204 3.8300

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 698 1.91    4.2760 4.0021 4.1324

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 708 1.94 20.000000 4.3000 10:12:55 AM 4.3000 4.3302 4.0533 4.1873

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 722 1.98 50.000000 4.2500 3:24:23 PM 4.2500 4.4060 4.1250 4.2643

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 771 2.11    4.5266 4.2478 4.3681

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 816 2.24    4.6375 4.3606 4.4635

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 848 2.32    4.7163 4.4407 4.5313

FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 918 2.52    4.8887 4.6162 4.6796

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 942 2.58    4.9478 4.6763 4.7305

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1028 2.82 539.100000 5.0350 4:05:14 PM 5.0335 5.1596 4.8918 4.9127

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1085 2.97    5.3000 5.0346 5.0335

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1197 3.28    5.4858 5.2398 5.2390

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1268 3.47 333.311000 5.4100 3:50:54 PM 5.4727 5.6035 5.3698 5.3693

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1278 3.50    5.6201 5.3881 5.3876

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1288 3.53    5.6367 5.4064 5.4060

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1421 3.89    5.8573 5.6500 5.6500

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1499 4.11    5.8911 5.6501 5.6508

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1508 4.13    5.8950 5.6501 5.6509

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1597 4.38 0.050000 5.9000 11:59:21 AM 5.9000 5.9336 5.6503 5.6519

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1603 4.39    5.9362 5.6503 5.6519

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1695 4.64    5.9761 5.6504 5.6529

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1715 4.70    5.9848 5.6505 5.6531

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1743 4.78    5.9969 5.6505 5.6534

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1758 4.82 667.752222 5.6500 3:34:38 PM 5.6506 6.0034 5.6505 5.6535
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RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1794 4.92 17.800000 5.6300 3:35:24 PM 5.7887 6.0191 5.6506 5.6539

FXTN 10-40    * PIBD1016C407 7.5000 5Y 3/30/2016 1821 4.99    6.0308 5.6506 5.6542

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1849 5.07    6.0547 5.6808 5.6842

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1979 5.42 97.000000 5.7500 10:26:55 AM 5.7500 6.1659 5.8209 5.8237

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1999 5.48 0.300000 6.1000 2:36:37 PM 6.1000 6.1830 5.8425 5.8451

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2052 5.62    6.2283 5.8996 5.9020

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2187 5.99    6.3437 6.0452 6.0468

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2211 6.06    6.3643 6.0710 6.0725

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2328 6.38 32.192000 6.1500 3:16:56 PM 6.2920 6.4643 6.1971 6.1980

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2332 6.39    6.4677 6.2015 6.2023

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2398 6.57    6.5242 6.2726 6.2731

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2493 6.83 50.000000 6.3750 9:17:26 AM 6.3750 6.6054 6.3750 6.3750

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2786 7.63    6.7540 6.5505 6.5505

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2877 7.88 75.000000 6.4500 3:02:42 PM 6.7250 6.8001 6.6050 6.6050

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3241 8.88    6.9847 6.8230 6.8230

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3424 9.38    7.0775 6.9326 6.9326

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3452 9.46    7.0917 6.9494 6.9494

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3543 9.71 1.700000 6.7050 3:49:47 PM 6.7006 7.1379 7.0039 7.0039

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3620 9.92 18.532000 6.9250 3:35:04 PM 6.9250 7.1769 7.0500 7.0500

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3996 10.95    7.2853 7.1618 7.1618

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4213 11.54    7.3479 7.2263 7.2263

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4339 11.89    7.3842 7.2638 7.2638

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4437 12.16    7.4124 7.2929 7.2929

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4584 12.56    7.4548 7.3366 7.3366

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4808 13.17    7.5194 7.4032 7.4032

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4871 13.35    7.5375 7.4219 7.4219

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4969 13.61    7.5658 7.4510 7.4510

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5123 14.04    7.6102 7.4968 7.4968

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5312 14.55    7.6646 7.5530 7.5530

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5352 14.66    7.6762 7.5649 7.5649

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5403 14.80    7.6909 7.5801 7.5801

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5725 15.68    7.7837 7.6758 7.6758

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5998 16.43    7.8624 7.7570 7.7570

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6453 17.68    7.9935 7.8922 7.8922

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6992 19.16    8.1489 8.0525 8.0525

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7054 19.33    8.1668 8.0709 8.0709

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7236 19.82    8.2192 8.1250 8.1250

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7488 20.52    8.1994 8.1038 8.0941

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7909 21.67    8.1662 8.0684 8.0423

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8615 23.60    8.1105 8.0091 7.9556

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8944 24.50    8.0845 7.9815 7.9152

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9021 24.72 108.699000 7.9100 2:25:44 PM 7.9058 8.0785 7.9750 7.9058


