
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 4 0.01    4.0083 4.0000 3.9958

FXTN 05-63 PIBD0511F638 10.6250 2M 6/22/2011 72 0.20    1.1945 1.0594 1.0281

FXTN 07-37 PIBD0711G376 12.0000 4M 7/22/2011 102 0.28    1.1124 0.9569 0.9312

RTB 03-06 PIID0311G065 8.5000 4M 7/31/2011 111 0.30 170.000000 0.9000 4:05:45 PM 0.9000 1.1235 0.9689 0.9374

SPTB 10-01 SPTB1011I016 15.5000 5M 9/20/2011 162 0.44    1.1870 1.0365 0.9724

FXTN 10-28 PIBD1011J288 16.5000 6M 10/11/2011 183 0.50    1.2131 1.0644 0.9868

FXTN 05-64 PIBD0511J642 7.2500 6M 10/19/2011 191 0.52    1.2231 1.0750 0.9923

RTB 05-05 PIID0511L054 5.8750 8M 12/6/2011 239 0.65    1.5192 1.3507 1.2919

FXTN 04-19 PIBD0411L191 5.8750 8M 12/13/2011 246 0.67    1.5624 1.3909 1.3356

FXTN 03-18 PIBD0312A182 5.8750 9M 1/8/2012 272 0.75    1.7228 1.5403 1.4980

SPTB 10-02 SPTB1012A021 14.0000 10M 1/31/2012 295 0.81    1.8647 1.6724 1.6415

FXTN 05-65 PIBD0512B658 5.7500 11M 2/21/2012 316 0.87 224.610000 1.8750 3:17:40 PM 2.0097 1.9943 1.7930 1.7727

FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 380 1.04 50.000000 2.4500 12:02:21 PM 2.4500 2.3783 2.1524 2.1490

FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 383 1.05    2.3952 2.1684 2.1644

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 478 1.31    2.9319 2.6767 2.6524

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 495 1.36    3.0280 2.7676 2.7397

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 532 1.46    3.2370 2.9656 2.9298

FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 555 1.52    3.3669 3.0886 3.0479

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 586 1.61    3.5421 3.2545 3.2072

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 635 1.74    3.8189 3.5166 3.4589

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 637 1.75 0.150000 4.0000 2:23:24 PM 4.0000 3.8302 3.5273 3.4692

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 692 1.90 20.000000 3.6500 11:04:09 AM 3.6500 4.1409 3.8216 3.7517

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 702 1.92    4.1974 3.8751 3.8031

FXTN 10-31    * PIBD1013C316 12.7500 2Y 3/27/2013 716 1.96    4.2765 3.9500 3.8750

FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 765 2.10    4.3913 4.0681 3.9909

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 810 2.22    4.4966 4.1766 4.0973

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 842 2.31 3.000000 4.7000 11:08:24 AM 4.7000 4.5716 4.2537 4.1730

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 912 2.50    4.7355 4.4225 4.3385

FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 936 2.56    4.7917 4.4803 4.3953

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 1022 2.80 487.723000 4.7300 4:05:59 PM 4.7335 4.9931 4.6876 4.5987

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1079 2.96    5.1265 4.8250 4.7335

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1191 3.26    5.2928 5.0267 4.9657

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1262 3.46 276.419000 5.0990 3:35:18 PM 5.0252 5.3982 5.1545 5.1128

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1272 3.48    5.4131 5.1725 5.1336

SPTB 10-03 SPTB1014J037 12.2500 4Y 10/14/2014 1282 3.51    5.4279 5.1905 5.1543

FXTN 10-36    * PIBD1015B367 12.3750 4Y 2/24/2015 1415 3.88 84.000000 5.4300 11:02:06 AM 5.4300 5.6254 5.4300 5.4300

FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1493 4.09    5.6516 5.4437 5.4062

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1502 4.12 310.000000 5.3250 12:04:28 PM 5.3693 5.6546 5.4452 5.4034

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1591 4.36 1.000000 5.6000 9:37:56 AM 5.6000 5.6844 5.4608 5.3762

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1597 4.38    5.6865 5.4619 5.3744

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1689 4.63    5.7173 5.4780 5.3462

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1709 4.68 43.000000 5.5500 11:56:51 AM 5.5500 5.7240 5.4815 5.3401

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1737 4.76    5.7334 5.4864 5.3316

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1752 4.80 550.000000 5.3000 4:01:56 PM 5.2909 5.7385 5.4890 5.3270
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RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1788 4.90 13.773000 5.1750 2:52:44 PM 5.2227 5.7506 5.4953 5.3160

FXTN 10-40    * PIBD1016C407 7.5000 5Y 3/30/2016 1815 4.97    5.7596 5.5000 5.3077

FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1843 5.05    5.7895 5.5360 5.3470

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1973 5.41 34.000000 5.2500 8:50:22 AM 5.2397 5.9283 5.7034 5.5293

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1993 5.46 0.374000 5.2500 10:59:57 AM 5.2500 5.9496 5.7291 5.5573

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2046 5.61    6.0062 5.7973 5.6316

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2181 5.98 170.000000 5.9750 3:44:39 PM 5.9484 6.1503 5.9711 5.8209

FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2205 6.04    6.1759 6.0020 5.8546

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2322 6.36 2.600000 5.9500 3:27:05 PM 5.9614 6.3008 6.1526 6.0186

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2326 6.37    6.3051 6.1578 6.0242

FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2392 6.55    6.3755 6.2427 6.1168

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2487 6.81 0.700000 6.0000 3:26:04 PM 5.9750 6.4769 6.3650 6.2500

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2780 7.62    6.5892 6.4179 6.3450

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2871 7.87    6.6241 6.4343 6.3745

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3235 8.86 36.000000 6.2750 3:27:46 PM 6.3124 6.7636 6.5000 6.4924

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3418 9.36    6.8337 6.5331 6.5518

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3446 9.44    6.8445 6.5381 6.5608

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3537 9.69 4.250000 6.3250 11:55:19 AM 6.2264 6.8793 6.5545 6.5903

RTB 10-02     * PIID1021C027 7.3750 10Y 3/3/2021 3614 9.90 95.605000 6.7250 3:25:26 PM 6.6326 6.9088 6.5684 6.6153

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3990 10.93    7.0361 6.7173 6.7450

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4207 11.53    7.1095 6.8032 6.8199

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4333 11.87    7.1522 6.8531 6.8634

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4431 12.14    7.1854 6.8919 6.8972

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4578 12.54    7.2351 6.9501 6.9479

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4802 13.16    7.3109 7.0388 7.0252

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4865 13.33    7.3323 7.0637 7.0469

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4963 13.60    7.3654 7.1025 7.0807

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5117 14.02    7.4175 7.1635 7.1339

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5306 14.54    7.4815 7.2383 7.1991

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5346 14.65    7.4950 7.2541 7.2129

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5397 14.79    7.5123 7.2743 7.2305

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5719 15.67    7.6213 7.4018 7.3416

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5992 16.42    7.7137 7.5099 7.4358

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6447 17.66    7.8677 7.6900 7.5928

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6986 19.14 100.000000 7.8620 2:32:52 PM 7.8629 8.0501 7.9034 7.7788

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7048 19.31    8.0711 7.9279 7.8002

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7230 19.81    8.1327 8.0000 7.8629

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7482 20.50    8.1273 7.9894 7.8580

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7903 21.65    8.1182 7.9717 7.8498

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8609 23.59    8.1030 7.9421 7.8359

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8938 24.49    8.0959 7.9282 7.8295

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9015 24.70 59.950000 7.8350 4:10:26 PM 7.8280 8.0942 7.9250 7.8280


