
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 23 0.06    3.9251 3.8529 3.8529

RTB 03-06 PIID0311G065 8.5000 1M 7/31/2011 32 0.09    3.6899 3.5882 3.5882

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 83 0.23    3.2423 3.0714 3.0714

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 104 0.28    3.1932 3.0155 3.0155

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 112 0.31    3.2008 3.0250 3.0250

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 160 0.44 0.083000 4.5000 10:06:51 AM 4.4813 3.2465 3.0821 3.0821

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 167 0.46    3.2532 3.0905 3.0905

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 193 0.53    3.2779 3.1214 3.1214

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 216 0.59    3.2959 3.1399 3.1101

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 237 0.65    3.3117 3.1555 3.0945

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 301 0.82    3.3601 3.2031 3.0469

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 304 0.83    3.3624 3.2054 3.0446

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 399 1.09    3.4921 3.3144 3.0858

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 416 1.14    3.5331 3.3456 3.1275

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 453 1.24 8.797000 3.6000 3:03:34 PM 3.6073 3.6224 3.4137 3.2183

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 476 1.30    3.6779 3.4560 3.2747

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 507 1.39    3.7527 3.5130 3.3507

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 556 1.52    3.8709 3.6031 3.4708

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 558 1.53 3.418000 4.0000 11:52:54 AM 4.0000 3.8757 3.6068 3.4757

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 613 1.68 5.507000 3.5000 3:33:54 PM 3.7177 4.0084 3.7080 3.6106

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 623 1.71    4.0325 3.7264 3.6351

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 637 1.75    4.0663 3.7521 3.6695

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 686 1.88    4.1845 3.8422 3.7896

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 731 2.00    4.2931 3.9250 3.9000

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 763 2.09 1.000000 2.7500 9:18:19 AM 2.7500 4.3602 3.9875 3.9615

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 833 2.28    4.5072 4.1241 4.0962

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 857 2.35    4.5575 4.1709 4.1423

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 943 2.58 1,560.935000 4.3000 4:05:17 PM 4.4174 4.7381 4.3388 4.3077

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1000 2.74    4.8577 4.4500 4.4174

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1112 3.05    4.9651 4.6089 4.5584

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1183 3.24 0.500000 4.9000 3:21:04 PM 4.9000 5.0332 4.7096 4.6478

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1193 3.27    5.0428 4.7238 4.6604

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1203 3.30    5.0524 4.7379 4.6730

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1336 3.66    5.1800 4.9266 4.8404

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1414 3.87    5.2548 5.0372 4.9387

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1423 3.90    5.2635 5.0500 4.9500

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1512 4.14 6.000000 5.0500 11:50:11 AM 5.0500 5.2888 5.0500 4.9552

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1518 4.16    5.2905 5.0500 4.9555

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1610 4.41 1.008000 5.0000 3:02:06 PM 5.0000 5.3166 5.0500 4.9609

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1630 4.47 30.000000 5.2500 3:53:11 PM 5.2500 5.3223 5.0500 4.9621

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1658 4.54    5.3303 5.0500 4.9637

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1673 4.58 300.000000 4.9600 11:20:42 AM 4.9600 5.3345 5.0500 4.9646

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1709 4.68 25.745000 5.0250 3:40:17 PM 5.0854 5.3448 5.0500 4.9667

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1736 4.76    5.3524 5.0500 4.9683
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1764 4.83    5.3604 5.0500 4.9699

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1894 5.19 384.442000 5.1325 4:04:53 PM 5.1302 5.4692 5.1989 5.1326

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1914 5.24 5.350000 5.2000 3:23:03 PM 5.2917 5.4859 5.2218 5.1577

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1967 5.39    5.5302 5.2825 5.2240

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2102 5.76    5.6432 5.4371 5.3930

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2126 5.82    5.6633 5.4646 5.4231

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2243 6.15 100.000000 5.5800 11:48:23 AM 5.5800 5.7612 5.5985 5.5695

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2247 6.16    5.7645 5.6031 5.5745

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2313 6.34    5.8197 5.6787 5.6571

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2408 6.60 1,072.600000 5.7750 4:00:45 PM 5.7761 5.8992 5.7875 5.7761

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2701 7.40    6.0663 5.9442 5.9433

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2792 7.65 7.000000 6.2500 3:17:34 PM 6.2500 6.1182 5.9928 5.9952

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3156 8.65    6.3258 6.1874 6.2029

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3339 9.15    6.4301 6.2853 6.3073

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3367 9.22    6.4461 6.3002 6.3233

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3458 9.47 3.225000 6.1500 2:37:30 PM 6.1351 6.4980 6.3489 6.3752

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3535 9.68 60.000000 6.3400 4:04:11 PM 6.3583 6.5419 6.3901 6.4192

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3591 9.84 1,010.000000 6.4600 4:09:51 PM 6.4566 6.5738 6.4200 6.4511

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3911 10.72    6.7231 6.5710 6.5993

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4128 11.31    6.8244 6.6734 6.6998

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4254 11.65    6.8831 6.7329 6.7582

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4352 11.92    6.9289 6.7791 6.8036

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4499 12.33    6.9974 6.8485 6.8717

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4723 12.94    7.1019 6.9542 6.9754

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4786 13.11    7.1313 6.9839 7.0046

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4884 13.38    7.1770 7.0302 7.0500

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5038 13.80    7.2489 7.1029 7.1213

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5227 14.32    7.3371 7.1920 7.2089

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5267 14.43    7.3557 7.2109 7.2274

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5318 14.57    7.3795 7.2350 7.2510

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5640 15.45    7.5297 7.3869 7.4001

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5913 16.20    7.6571 7.5158 7.5266

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6368 17.45    7.8693 7.7305 7.7373

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6907 18.92    8.1208 7.9849 7.9870

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6969 19.09    8.1497 8.0141 8.0157

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7151 19.59    8.2346 8.1000 8.1000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7403 20.28 9.000000 8.0250 11:45:43 AM 8.0250 8.2300 8.0825 8.0860

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7824 21.44    8.2223 8.0534 8.0626

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8530 23.37 0.700000 8.1500 3:08:38 PM 8.1500 8.2094 8.0045 8.0234

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8859 24.27 78.950000 7.9500 3:14:24 PM 8.0439 8.2033 7.9817 8.0051

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8936 24.48 1,100.003400 8.0600 3:49:23 PM 7.9977 8.2019 7.9763 8.0008


