
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 1     4.5000 4.5000 4.5000

FXTN 07-37 PIBD0711G376 12.0000 1M 7/22/2011 31 0.08    3.6346 3.3716 3.3699

RTB 03-06 PIID0311G065 8.5000 1M 7/31/2011 40 0.11 1,621.700000 3.2500 3:34:45 PM 3.3572 3.4682 3.1737 3.1718

SPTB 10-01 SPTB1011I016 15.5000 3M 9/20/2011 91 0.25    3.1859 3.0475 3.0474

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 112 0.31    3.2083 3.0727 3.0727

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 120 0.33    3.2194 3.0838 3.0838

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 168 0.46    3.2863 3.1502 3.1502

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 175 0.48    3.2961 3.1599 3.1599

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 201 0.55    3.3324 3.1958 3.1958

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 224 0.61    3.3407 3.2032 3.2032

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 245 0.67    3.3451 3.2067 3.2067

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 309 0.85    3.3586 3.2170 3.2170

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 312 0.85    3.3592 3.2175 3.2175

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 407 1.12    3.5490 3.3745 3.3385

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 424 1.16    3.6114 3.4263 3.3779

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 461 1.26 10.860000 3.5000 3:55:21 PM 3.5000 3.7474 3.5392 3.4636

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 484 1.33    3.8320 3.6094 3.5168

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 515 1.41    3.9459 3.7039 3.5886

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 564 1.55    4.1260 3.8534 3.7021

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 566 1.55    4.1334 3.8595 3.7068

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 621 1.70 310.000000 4.0500 2:30:08 PM 4.0032 4.3355 4.0273 3.8341

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 631 1.73    4.3723 4.0578 3.8573

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 645 1.77    4.4237 4.1005 3.8897

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 694 1.90    4.6038 4.2500 4.0032

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 739 2.02    4.6791 4.3206 4.1049

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 771 2.11    4.7326 4.3709 4.1771

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 841 2.30    4.8496 4.4808 4.3353

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 865 2.37 3.000000 4.9500 10:50:27 AM 4.9500 4.8898 4.5185 4.3895

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 951 2.61 10,792.000000 4.7015 4:12:32 PM 4.7125 5.0335 4.6535 4.5837

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1008 2.76    5.1288 4.7430 4.7125

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1120 3.07    5.1777 4.8451 4.8157

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1191 3.26 3.412000 5.0000 3:56:54 PM 5.0366 5.2087 4.9099 4.8811

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1201 3.29    5.2131 4.9190 4.8903

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1211 3.32    5.2174 4.9281 4.8995

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1344 3.68    5.2755 5.0495 5.0221

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1422 3.90 1,973.000000 5.0500 3:49:19 PM 5.0981 5.3095 5.1206 5.0939

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1431 3.92 300.000000 5.1250 8:50:09 AM 5.1292 5.3135 5.1288 5.1022

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1520 4.16 2.025000 5.3250 2:42:11 PM 5.3250 5.3702 5.1480 5.1243

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1526 4.18    5.3740 5.1493 5.1258

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1618 4.43    5.4326 5.1690 5.1486

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1638 4.49    5.4454 5.1733 5.1536

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1666 4.56    5.4632 5.1794 5.1605

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1681 4.61 3,505.640000 5.1600 3:58:06 PM 5.1868 5.4728 5.1826 5.1642

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1717 4.70 1.197000 5.2500 3:57:38 PM 5.2375 5.4957 5.1903 5.1732
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1744 4.78    5.5129 5.1961 5.1799

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1772 4.85    5.5308 5.2021 5.1868

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1902 5.21 7,002.132500 5.2500 3:32:38 PM 5.2868 5.6149 5.3276 5.3154

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1922 5.27 1.854000 5.3000 11:37:00 AM 5.3000 5.6279 5.3469 5.3352

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1975 5.41    5.6622 5.3980 5.3876

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2110 5.78    5.7496 5.5282 5.5211

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2134 5.85    5.7651 5.5514 5.5449

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2251 6.17 0.500000 5.8000 11:09:26 AM 5.8000 5.8409 5.6643 5.6606

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2255 6.18 60.000000 5.8200 9:50:50 AM 5.8050 5.8435 5.6681 5.6645

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2321 6.36 148.016042 5.9450 12:30:32 PM 5.7794 5.8862 5.7318 5.7298

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2416 6.62 4,150.000000 5.8250 3:51:52 PM 5.8238 5.9477 5.8235 5.8238

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2709 7.42    6.0978 5.9314 5.9333

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2800 7.67 52.335578 5.9750 10:51:08 AM 5.9989 6.1444 5.9649 5.9672

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3164 8.67    6.3310 6.0990 6.1032

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3347 9.17    6.4247 6.1665 6.1716

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3375 9.25    6.4391 6.1768 6.1820

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3466 9.50 18.677373 6.1750 3:16:43 PM 6.1763 6.4857 6.2103 6.2160

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3543 9.71 1,091.840000 6.2550 3:43:53 PM 6.2455 6.5252 6.2387 6.2448

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3599 9.86 500.000000 6.3250 12:09:36 PM 6.3100 6.5538 6.2593 6.2657

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3919 10.74    6.6970 6.4158 6.4216

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4136 11.33    6.7940 6.5219 6.5273

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4262 11.68    6.8504 6.5835 6.5887

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4360 11.95    6.8942 6.6314 6.6365

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4507 12.35    6.9600 6.7033 6.7081

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4731 12.96    7.0602 6.8128 6.8172

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4794 13.13    7.0883 6.8436 6.8479

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4892 13.40    7.1322 6.8915 6.8956

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5046 13.82    7.2011 6.9668 6.9706

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5235 14.34    7.2856 7.0592 7.0627

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5275 14.45    7.3035 7.0788 7.0822

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5326 14.59    7.3263 7.1037 7.1070

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5648 15.47    7.4703 7.2612 7.2639

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5921 16.22    7.5924 7.3947 7.3969

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6376 17.47    7.7959 7.6171 7.6186

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6915 18.95    8.0370 7.8807 7.8811

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6977 19.12    8.0647 7.9110 7.9113

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7159 19.61 20.000000 7.7450 12:09:10 PM 7.7475 8.1462 8.0000 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7411 20.30    8.1375 7.9839 7.9854

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7832 21.46    8.1230 7.9570 7.9609

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8538 23.39    8.0986 7.9118 7.9198

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8867 24.29 77.624000 7.8300 3:01:11 PM 7.8766 8.0873 7.8907 7.9007

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8944 24.50 1,959.574800 7.8961 3:34:27 PM 7.8970 8.0846 7.8858 7.8962


