
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 1M 6/22/2011 36 0.10    2.1481 2.0000 2.1045

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 66 0.18    2.1278 1.9847 2.0711

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 75 0.21    2.1218 1.9801 2.0611

SPTB 10-01 SPTB1011I016 15.5000 4M 9/20/2011 126 0.35 100.000000 1.6500 9:07:46 AM 1.6400 2.1795 2.0273 2.1337

FXTN 10-28 PIBD1011J288 16.5000 5M 10/11/2011 147 0.40    2.2126 2.0541 2.1765

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 155 0.42    2.2252 2.0643 2.1929

RTB 05-05 PIID0511L054 5.8750 7M 12/6/2011 203 0.56    2.3377 2.1673 2.3214

FXTN 04-19 PIBD0411L191 5.8750 7M 12/13/2011 210 0.58    2.3616 2.1908 2.3464

FXTN 03-18 PIBD0312A182 5.8750 8M 1/8/2012 236 0.65    2.4506 2.2782 2.4393

SPTB 10-02 SPTB1012A021 14.0000 9M 1/31/2012 259 0.71 75.200000 2.2000 9:06:51 AM 2.1900 2.5293 2.3556 2.5214

FXTN 05-65 PIBD0512B658 5.7500 9M 2/21/2012 280 0.77 0.500000 3.5000 3:49:21 PM 3.5000 2.6012 2.4262 2.5964

FXTN 10-29 PIBD1012D291 13.0000 1Y 4/25/2012 344 0.94    2.8203 2.6415 2.8250

FXTN 07-39 PIBD0712D395 11.5000 1Y 4/28/2012 347 0.95    2.8305 2.6515 2.8357

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 442 1.21    3.2438 3.0165 3.1870

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 459 1.26    3.3184 3.0821 3.2500

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 496 1.36 16.656000 4.2000 3:04:52 PM 4.1513 3.4809 3.2251 3.3870

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 519 1.42    3.5818 3.3139 3.4722

FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 550 1.51    3.7179 3.4336 3.5870

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 599 1.64    3.9331 3.6229 3.7685

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 601 1.65    3.9419 3.6306 3.7759

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 656 1.80    4.1833 3.8430 3.9796

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 666 1.82    4.2272 3.8817 4.0167

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 680 1.86    4.2887 3.9357 4.0685

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 729 2.00 24.000000 4.6000 11:08:02 AM 4.6000 4.5038 4.1250 4.2500

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 774 2.12    4.6032 4.2301 4.3386

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 806 2.21    4.6739 4.3048 4.4017

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 876 2.40    4.8285 4.4683 4.5396

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 900 2.47    4.8815 4.5244 4.5868

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 986 2.70 1,636.914000 4.9250 2:43:27 PM 4.8686 5.0714 4.7253 4.7563

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1043 2.86 9.621000 4.8500 2:47:24 PM 4.8500 5.1973 4.8584 4.8685

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1155 3.16    5.2724 4.9779 4.9853

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1226 3.36 9.181000 4.8500 3:55:25 PM 4.9110 5.3201 5.0536 5.0593

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1236 3.39 1,360.000000 5.0000 3:48:10 PM 4.9698 5.3268 5.0643 5.0697

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1246 3.41    5.3335 5.0749 5.0801

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1379 3.78    5.4227 5.2168 5.2187

FXTN 05-68    * PIBD0515E685 6.3750 4Y 5/13/2015 1457 3.99    5.4750 5.3000 5.3000

FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1466 4.02    5.4778 5.2968 5.3059

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1555 4.26 0.500000 5.5000 3:13:05 PM 5.5000 5.5052 5.2650 5.3641

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1561 4.28 60.700000 5.5850 11:21:26 AM 5.5850 5.5070 5.2629 5.3681

FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1653 4.53    5.5353 5.2300 5.4283

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1673 4.58 76.000000 5.5850 11:21:48 AM 5.5850 5.5415 5.2229 5.4414

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1701 4.66    5.5501 5.2129 5.4597

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1716 4.70 10.000000 5.1000 10:57:15 AM 5.1000 5.5547 5.2075 5.4695

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1752 4.80 11.953000 5.1050 3:13:14 PM 5.5322 5.5658 5.1946 5.4931
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1779 4.87    5.5741 5.1850 5.5107

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1807 4.95    5.5827 5.1750 5.5290

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1937 5.31 50.000000 5.2500 10:27:37 AM 5.2500 5.6906 5.3314 5.6039

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1957 5.36    5.7072 5.3555 5.6154

FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2010 5.51    5.7512 5.4193 5.6460

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2145 5.88 20.000000 5.4650 10:57:01 AM 5.4650 5.8633 5.5818 5.7237

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2169 5.94    5.8832 5.6106 5.7376

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2286 6.26    5.9803 5.7514 5.8050

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2290 6.27    5.9837 5.7562 5.8073

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2356 6.45    6.0384 5.8357 5.8453

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2451 6.72    6.1173 5.9500 5.9000

FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2744 7.52    6.2221 6.0119 6.0103

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2835 7.77    6.2546 6.0311 6.0446

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3199 8.76    6.3848 6.1081 6.1816

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3382 9.27 14.800000 6.3250 9:46:29 AM 6.3250 6.4503 6.1467 6.2505

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3410 9.34 3.000000 6.0000 3:11:03 PM 6.0000 6.4603 6.1527 6.2610

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3501 9.59 2.000000 6.0001 3:08:26 PM 6.0001 6.4928 6.1719 6.2953

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3578 9.80 156.110000 6.3500 3:25:19 PM 6.3498 6.5204 6.1882 6.3242

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3634 9.96    6.5404 6.2000 6.3453

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3954 10.83    6.6811 6.3618 6.4941

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4171 11.43    6.7765 6.4715 6.5949

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4297 11.77    6.8319 6.5352 6.6535

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4395 12.04    6.8750 6.5848 6.6990

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4542 12.44    6.9396 6.6591 6.7674

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4766 13.06    7.0381 6.7724 6.8715

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4829 13.23    7.0658 6.8042 6.9008

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4927 13.50    7.1089 6.8538 6.9463

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5081 13.92    7.1767 6.9316 7.0179

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5270 14.44    7.2598 7.0272 7.1057

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5310 14.55    7.2773 7.0474 7.1243

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5361 14.69    7.2998 7.0732 7.1480

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5683 15.57    7.4414 7.2360 7.2977

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5956 16.32    7.5614 7.3740 7.4246

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6411 17.56    7.7615 7.6041 7.6361

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 6950 19.04    7.9985 7.8766 7.8866

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7012 19.21    8.0257 7.9080 7.9154

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7194 19.71    8.1058 8.0000 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7446 20.40    8.0896 7.9770 7.9770

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7867 21.55    8.0627 7.9387 7.9385

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8573 23.49    8.0175 7.8743 7.8741

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8902 24.39 81.619700 7.8250 3:32:23 PM 7.8336 7.9965 7.8443 7.8440

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8979 24.60 25.400000 7.8750 4:07:10 PM 7.8480 7.9915 7.8373 7.8370


