
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 29 0.08    3.7592 3.4553 3.3726

RTB 03-06 PIID0311G065 8.5000 1M 7/31/2011 38 0.10 1.000000 3.5000 2:25:54 PM 3.5000 3.5957 3.2399 3.1442

SPTB 10-01 SPTB1011I016 15.5000 3M 9/20/2011 89 0.24    3.1982 2.8721 2.7992

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 110 0.30    3.2092 2.9114 2.8519

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 118 0.32    3.2167 2.9299 2.8756

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 166 0.45    3.2619 3.0414 3.0181

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 173 0.47    3.2685 3.0577 3.0389

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 199 0.55    3.2929 3.1180 3.1161

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 222 0.61    3.2985 3.1250 3.1250

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 243 0.67 300.000000 3.1811 2:52:44 PM 3.1780 3.3013 3.1250 3.1250

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 307 0.84    3.3099 3.1250 3.1250

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 310 0.85    3.3103 3.1250 3.1250

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 405 1.11    3.4980 3.2161 3.2381

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 422 1.16    3.5609 3.2478 3.2774

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 459 1.26    3.6980 3.3166 3.3628

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 482 1.32    3.7831 3.3594 3.4159

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 513 1.41    3.8979 3.4170 3.4875

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 562 1.54    4.0794 3.5082 3.6006

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 564 1.55 275.000000 3.7500 9:25:48 AM 3.7500 4.0868 3.5119 3.6052

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 619 1.70 418.000000 4.0000 4:08:51 PM 3.9999 4.2904 3.6142 3.7322

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 629 1.72    4.3275 3.6328 3.7553

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 643 1.76    4.3793 3.6589 3.7876

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 692 1.90    4.5608 3.7500 3.9008

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 737 2.02    4.6383 3.8890 4.0148

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 769 2.11    4.6934 3.9879 4.0959

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 839 2.30    4.8139 4.2041 4.2733

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 863 2.36    4.8553 4.2782 4.3341

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 949 2.60 2,807.695000 4.6900 4:00:15 PM 4.6965 5.0034 4.5439 4.5520

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1006 2.76    5.1015 4.7200 4.6965

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1118 3.06    5.1733 4.8458 4.7993

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1189 3.26 150.000000 4.9500 3:30:07 PM 4.9500 5.2188 4.9255 4.8646

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1199 3.28 410.000000 4.9500 3:37:01 PM 4.9500 5.2253 4.9367 4.8737

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1209 3.31    5.2317 4.9480 4.8829

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1342 3.68    5.3169 5.0973 5.0051

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1420 3.89 100.000000 5.0700 4:00:15 PM 5.0700 5.3669 5.1849 5.0767

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1429 3.92 134.748000 5.1000 3:54:52 PM 5.0961 5.3727 5.1950 5.0850

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1518 4.16 0.650000 5.1500 9:08:19 AM 5.1500 5.4245 5.2191 5.1225

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1524 4.18    5.4280 5.2207 5.1250

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1616 4.43    5.4815 5.2456 5.1638

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1636 4.48    5.4932 5.2510 5.1722

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1664 4.56    5.5095 5.2586 5.1840

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1679 4.60 400.000000 5.1900 4:06:48 PM 5.1906 5.5182 5.2627 5.1904

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1715 4.70 191.558600 5.2050 11:52:19 AM 5.3082 5.5391 5.2724 5.2055

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1742 4.77    5.5549 5.2797 5.2169
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1770 4.85    5.5712 5.2873 5.2287

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1900 5.21 2,660.000000 5.3050 3:57:36 PM 5.3049 5.6708 5.4100 5.3561

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1920 5.26    5.6861 5.4288 5.3757

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1973 5.41 0.526000 6.0000 10:23:26 AM 6.0000 5.7267 5.4788 5.4277

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2108 5.78    5.8301 5.6062 5.5600

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2132 5.84    5.8485 5.6289 5.5836

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2249 6.16 2.000000 6.0000 3:12:07 PM 6.0868 5.9382 5.7393 5.6983

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2253 6.17    5.9413 5.7431 5.7022

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2319 6.35    5.9918 5.8054 5.7669

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2414 6.61 250.000000 5.8700 4:12:05 PM 5.8600 6.0646 5.8950 5.8600

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2707 7.42    6.2086 6.0188 5.9932

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2798 7.67 40.000000 6.1650 11:29:19 AM 6.1675 6.2534 6.0573 6.0346

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3162 8.66    6.4323 6.2111 6.2002

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3345 9.16 12.810000 6.4750 3:13:35 PM 6.4750 6.5223 6.2884 6.2834

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3373 9.24    6.5360 6.3002 6.2961

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3464 9.49 4.552000 6.2000 3:07:51 PM 6.2000 6.5808 6.3387 6.3375

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3541 9.70 152.200000 6.3500 3:47:58 PM 6.3491 6.6186 6.3712 6.3725

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3597 9.85 558.061000 6.4750 3:59:32 PM 6.4113 6.6462 6.3949 6.3980

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3917 10.73    6.7882 6.5481 6.5510

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4134 11.33    6.8846 6.6521 6.6547

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4260 11.67    6.9405 6.7124 6.7149

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4358 11.94    6.9841 6.7594 6.7618

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4505 12.34    7.0493 6.8298 6.8321

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4729 12.96    7.1488 6.9371 6.9392

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4792 13.13    7.1768 6.9672 6.9693

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4890 13.40    7.2203 7.0142 7.0162

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5044 13.82    7.2887 7.0879 7.0898

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5233 14.34    7.3726 7.1785 7.1801

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5273 14.45    7.3904 7.1976 7.1993

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5324 14.59    7.4130 7.2220 7.2236

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5646 15.47    7.5560 7.3763 7.3776

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5919 16.22    7.6772 7.5070 7.5081

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6374 17.46    7.8792 7.7250 7.7256

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6913 18.94    8.1186 7.9831 7.9833

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6975 19.11    8.1461 8.0128 8.0130

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7157 19.61    8.2269 8.1000 8.1000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7409 20.30    8.2248 8.0838 8.0831

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7830 21.45    8.2211 8.0567 8.0550

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8536 23.39    8.2150 8.0112 8.0078

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8865 24.29 57.181000 7.8750 3:15:04 PM 7.9397 8.2122 7.9900 7.9858

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8942 24.50 446.941000 7.9550 3:34:12 PM 7.9858 8.2115 7.9851 7.9806


