
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 5 0.01    4.3979 4.3750 4.3750

FXTN 07-37 PIBD0711G376 12.0000 1M 7/22/2011 35 0.10    3.6688 3.4857 3.4857

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 44 0.12    3.6035 3.4214 3.4214

SPTB 10-01 SPTB1011I016 15.5000 3M 9/20/2011 95 0.26    3.2889 3.1118 3.1118

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 116 0.32    3.3304 3.1533 3.1533

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 124 0.34    3.3462 3.1691 3.1691

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 172 0.47    3.4273 3.2500 3.2500

FXTN 04-19 PIBD0411L191 5.8750 6M 12/13/2011 179 0.49    3.4275 3.2500 3.2500

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 205 0.56    3.4284 3.2500 3.2500

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 228 0.62    3.4291 3.2500 3.2500

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 249 0.68 2.900000 3.5000 3:23:25 PM 3.5000 3.4297 3.2500 3.2500

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 313 0.86    3.4318 3.2500 3.2500

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 316 0.87    3.4319 3.2500 3.2500

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 411 1.13 40.000000 4.1600 10:37:52 AM 4.1600 3.6126 3.3808 3.3767

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 428 1.17    3.6748 3.4262 3.4207

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 465 1.27 0.900000 4.2500 3:08:14 PM 3.8261 3.8101 3.5250 3.5164

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 488 1.34    3.8943 3.5864 3.5758

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 519 1.42    4.0077 3.6692 3.6560

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 568 1.56    4.1869 3.8000 3.7827

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 570 1.56 10.270000 4.1000 3:21:27 PM 4.1000 4.1942 3.8054 3.7879

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 625 1.71 1,162.500000 4.1000 2:53:10 PM 4.1191 4.3954 3.9522 3.9301

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 635 1.74    4.4320 3.9789 3.9560

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 649 1.78    4.4832 4.0163 3.9922

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 698 1.91    4.6625 4.1472 4.1189

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 743 2.04    4.7461 4.2515 4.2138

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 775 2.12 40.300000 4.8000 11:05:16 AM 4.8596 4.8055 4.3256 4.2813

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 845 2.32    4.9356 4.4879 4.4290

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 869 2.38    4.9802 4.5435 4.4796

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 955 2.62 200.000000 4.7750 3:51:29 PM 4.7812 5.1399 4.7429 4.6610

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1012 2.77    5.2458 4.8750 4.7812

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1124 3.08    5.2773 4.9611 4.8921

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1195 3.27 36.300000 5.0000 9:05:58 AM 5.0000 5.2972 5.0156 4.9624

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1205 3.30 10.000000 5.1000 9:42:27 AM 5.1000 5.3000 5.0233 4.9723

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1215 3.33    5.3028 5.0310 4.9822

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1348 3.69    5.3402 5.1332 5.1139

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1426 3.91    5.3621 5.1931 5.1911

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1435 3.93    5.3646 5.2000 5.2000

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1524 4.18    5.4396 5.2391 5.2063

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1530 4.19    5.4447 5.2418 5.2067

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1622 4.44    5.5222 5.2823 5.2133

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1642 4.50    5.5391 5.2911 5.2147

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1670 4.58 60.000000 5.2050 12:12:17 PM 5.2050 5.5627 5.3034 5.2167

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1685 4.62 750.000000 5.2250 3:45:43 PM 5.2250 5.5754 5.3100 5.2177

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1721 4.72 16.857000 5.4250 2:58:34 PM 5.2571 5.6057 5.3258 5.2203
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1748 4.79    5.6285 5.3377 5.2222

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1776 4.87    5.6521 5.3500 5.2242

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1906 5.22 1,669.000000 5.3100 2:49:08 PM 5.3456 5.7242 5.4610 5.3483

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1926 5.28 12.390000 5.4000 2:06:02 PM 5.4394 5.7354 5.4781 5.3674

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1979 5.42    5.7648 5.5234 5.4180

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2114 5.79    5.8397 5.6387 5.5468

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2138 5.86    5.8530 5.6592 5.5697

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2255 6.18    5.9180 5.7591 5.6814

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2259 6.19    5.9202 5.7625 5.6852

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2325 6.37 18.000000 5.5750 3:27:55 PM 5.6304 5.9568 5.8189 5.7482

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2420 6.63 1,151.000000 5.8450 3:57:23 PM 5.8389 6.0096 5.9000 5.8389

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2713 7.43    6.1584 6.0362 5.9903

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2804 7.68 2.000000 5.9500 8:51:41 AM 5.9500 6.2046 6.0785 6.0373

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3168 8.68    6.3895 6.2478 6.2253

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3351 9.18 22.000000 6.1875 9:54:32 AM 6.1875 6.4824 6.3328 6.3198

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3379 9.26    6.4966 6.3459 6.3343

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3470 9.51 40.000000 6.2000 3:01:54 PM 6.1372 6.5429 6.3882 6.3813

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3547 9.72 18.400000 6.2350 11:50:11 AM 6.2624 6.5820 6.4240 6.4211

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3603 9.87    6.6104 6.4500 6.4500

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3923 10.75    6.7503 6.5893 6.5893

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4140 11.34    6.8452 6.6838 6.6838

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4266 11.69    6.9002 6.7387 6.7387

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4364 11.96    6.9431 6.7813 6.7813

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4511 12.36    7.0073 6.8453 6.8453

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4735 12.97    7.1053 6.9429 6.9429

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4798 13.15    7.1328 6.9703 6.9703

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4896 13.41    7.1757 7.0130 7.0130

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5050 13.84    7.2430 7.0800 7.0800

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5239 14.35    7.3256 7.1623 7.1623

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5279 14.46    7.3431 7.1797 7.1797

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5330 14.60    7.3654 7.2019 7.2019

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5652 15.48    7.5061 7.3421 7.3421

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5925 16.23 0.496276 5.8500 10:57:36 AM 5.8500 7.6255 7.4610 7.4610

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6380 17.48    7.8244 7.6591 7.6591

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6919 18.96 9.000000 7.9500 12:09:50 PM 7.9500 8.0600 7.8938 7.8938

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6981 19.13    8.0871 7.9208 7.9208

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7163 19.62    8.1667 8.0000 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7415 20.32    8.1611 7.9840 7.9834

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7836 21.47    8.1517 7.9572 7.9557

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8542 23.40    8.1361 7.9123 7.9092

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8871 24.30 37.390000 7.8450 3:54:06 PM 7.8397 8.1288 7.8914 7.8875

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8948 24.52 139.564000 7.8850 3:45:12 PM 7.8939 8.1271 7.8865 7.8824


