
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 07-37 PIBD0711G376 12.0000 1M 7/22/2011 30 0.08    3.6520 3.2632 3.3204

RTB 03-06 PIID0311G065 8.5000 1M 7/31/2011 39 0.11    3.4909 3.0580 3.1190

SPTB 10-01 SPTB1011I016 15.5000 3M 9/20/2011 90 0.25    3.3018 3.1603 3.1446

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 111 0.30    3.3177 3.1780 3.1638

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 119 0.33    3.3255 3.1842 3.1713

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 167 0.46    3.3725 3.2218 3.2163

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 174 0.48    3.3793 3.2273 3.2228

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 200 0.55    3.4048 3.2477 3.2472

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 223 0.61    3.4109 3.2500 3.2338

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 244 0.67 300.100000 3.2000 3:35:34 PM 3.2281 3.4143 3.2500 3.2167

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 308 0.84    3.4247 3.2500 3.1648

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 311 0.85    3.4252 3.2500 3.1623

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 406 1.11    3.5861 3.3885 3.2530

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 423 1.16    3.6393 3.4366 3.2974

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 460 1.26 251.278941 3.2000 3:16:56 PM 3.3036 3.7552 3.5412 3.3940

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 483 1.32    3.8272 3.6062 3.4541

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 514 1.41    3.9242 3.6939 3.5351

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 563 1.54    4.0776 3.8324 3.6631

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 565 1.55    4.0839 3.8381 3.6683

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 620 1.70 252.824608 4.0000 4:06:46 PM 4.0027 4.2561 3.9936 3.8120

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 630 1.73    4.2874 4.0219 3.8381

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 644 1.76    4.3312 4.0615 3.8747

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 693 1.90    4.4846 4.2000 4.0027

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 738 2.02    4.5604 4.2719 4.1029

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 770 2.11    4.6143 4.3231 4.1741

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 840 2.30    4.7322 4.4349 4.3300

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 864 2.37    4.7726 4.4733 4.3835

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 950 2.60 4,045.235000 4.7000 4:03:19 PM 4.7019 4.9175 4.6107 4.5750

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1007 2.76    5.0135 4.7018 4.7019

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1119 3.07    5.1031 4.7940 4.8067

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1190 3.26 251.000000 4.9000 12:04:00 PM 4.9249 5.1599 4.8525 4.8731

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1200 3.29    5.1679 4.8607 4.8824

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1210 3.32    5.1759 4.8689 4.8918

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1343 3.68    5.2823 4.9784 5.0162

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1421 3.89 3,022.500000 5.0995 11:46:58 AM 5.0976 5.3447 5.0426 5.0892

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1430 3.92    5.3519 5.0500 5.0976

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1519 4.16 2.600000 5.3500 3:48:45 PM 5.3037 5.3790 5.0891 5.1361

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1525 4.18    5.3809 5.0918 5.1387

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1617 4.43    5.4089 5.1323 5.1785

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1637 4.48    5.4150 5.1411 5.1871

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1665 4.56    5.4235 5.1534 5.1992

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1680 4.60 144.265975 5.1650 11:35:04 AM 5.1619 5.4281 5.1600 5.2057

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1716 4.70 5.117000 5.5000 2:06:49 PM 5.2988 5.4390 5.1758 5.2213

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1743 4.78 14.000000 5.4650 11:42:47 AM 5.4650 5.4472 5.1877 5.2330
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1771 4.85 36.050000 5.4850 11:23:20 AM 5.4850 5.4558 5.2000 5.2451

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1901 5.21 100.000000 5.2000 10:03:34 AM 5.2000 5.5658 5.3252 5.3615

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1921 5.26 194.931951 5.3500 2:30:46 PM 5.3679 5.5827 5.3444 5.3794

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1974 5.41    5.6276 5.3954 5.4268

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2109 5.78    5.7418 5.5254 5.5477

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2133 5.84 0.616475 4.6500 10:06:18 AM 4.6500 5.7621 5.5485 5.5692

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2250 6.16 3.175269 6.0000 2:09:14 PM 4.9408 5.8611 5.6611 5.6739

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2254 6.18    5.8645 5.6650 5.6775

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2320 6.36    5.9204 5.7285 5.7366

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2415 6.62 300.000000 5.8250 12:08:30 PM 5.8217 6.0008 5.8200 5.8217

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2708 7.42    6.1473 5.9637 5.9706

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2799 7.67    6.1928 6.0083 6.0169

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3163 8.67    6.3748 6.1867 6.2019

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3346 9.17 8.000000 6.3250 11:30:17 AM 6.3467 6.4663 6.2764 6.2949

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3374 9.24    6.4803 6.2902 6.3091

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3465 9.49 255.000000 6.2150 11:59:52 AM 6.2108 6.5258 6.3348 6.3554

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3542 9.70 9.057000 6.3250 11:59:01 AM 6.3187 6.5643 6.3725 6.3945

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3598 9.86 850.000000 6.4500 4:02:47 PM 6.4241 6.5923 6.4000 6.4230

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3918 10.73    6.7337 6.5438 6.5648

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4135 11.33    6.8296 6.6413 6.6609

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4261 11.67    6.8853 6.6980 6.7167

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4359 11.94    6.9286 6.7420 6.7601

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4506 12.35    6.9935 6.8081 6.8252

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4730 12.96    7.0925 6.9088 6.9245

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4793 13.13    7.1203 6.9371 6.9524

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4891 13.40    7.1637 6.9811 6.9958

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5045 13.82    7.2317 7.0503 7.0640

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5234 14.34    7.3152 7.1353 7.1477

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5274 14.45    7.3329 7.1533 7.1654

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5325 14.59    7.3554 7.1762 7.1880

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5647 15.47    7.4977 7.3209 7.3307

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5920 16.22    7.6183 7.4436 7.4516

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6375 17.47    7.8194 7.6481 7.6531

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6914 18.94 300.000000 7.9250 11:16:22 AM 7.9083 8.0576 7.8903 7.8919

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6976 19.11    8.0850 7.9182 7.9194

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7158 19.61    8.1654 8.0000 8.0000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7410 20.30    8.1610 7.9915 7.9937

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7831 21.45    8.1538 7.9773 7.9832

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8537 23.39    8.1416 7.9535 7.9655

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8866 24.29 171.219500 7.9500 2:57:13 PM 7.8940 8.1359 7.9423 7.9573

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8943 24.50 831.075600 8.0000 4:10:41 PM 7.9680 8.1346 7.9397 7.9554


