
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 21 0.06    3.9700 3.8750 3.8750

RTB 03-06 PIID0311G065 8.5000 1M 7/31/2011 30 0.08 0.560000 4.0000 2:06:41 PM 4.0000 3.7314 3.5938 3.5938

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 81 0.22    3.1558 2.9857 2.9427

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 102 0.28    3.0850 2.9124 2.8684

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 110 0.30    3.0923 2.9200 2.8798

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 158 0.43 20.000000 3.5000 11:06:18 AM 3.4816 3.1363 2.9657 2.9485

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 165 0.45 15.000000 3.5000 11:06:09 AM 3.5000 3.1427 2.9724 2.9585

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 191 0.52    3.1665 2.9971 2.9957

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 214 0.59    3.1829 3.0149 3.0149

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 235 0.64    3.1973 3.0305 3.0305

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 299 0.82    3.2411 3.0781 3.0781

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 302 0.83    3.2432 3.0804 3.0804

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 397 1.09    3.3655 3.1949 3.1949

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 414 1.13    3.4049 3.2289 3.2289

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 451 1.24 442.614000 3.3500 3:41:54 PM 3.3631 3.4908 3.3028 3.3028

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 474 1.30    3.5442 3.3488 3.3488

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 505 1.38    3.6162 3.4107 3.4107

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 554 1.52    3.7299 3.5087 3.5087

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 556 1.52    3.7346 3.5127 3.5127

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 611 1.67 100.457000 3.8600 10:59:07 AM 3.8584 3.8622 3.6226 3.6226

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 621 1.70    3.8855 3.6425 3.6425

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 635 1.74    3.9180 3.6705 3.6705

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 684 1.87    4.0317 3.7684 3.7684

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 729 2.00    4.1362 3.8584 3.8584

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 761 2.08    4.1931 3.9109 3.9081

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 831 2.28    4.3176 4.0257 4.0171

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 855 2.34    4.3603 4.0651 4.0544

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 941 2.58 2,914.152000 4.2500 4:04:05 PM 4.2769 4.5132 4.2062 4.1882

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 998 2.73    4.6146 4.2998 4.2769

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1110 3.04    4.7237 4.4357 4.4168

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1181 3.24 70.900000 4.6000 2:53:04 PM 4.7350 4.7928 4.5219 4.5054

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1191 3.26 231.060000 4.6000 3:46:23 PM 4.5992 4.8026 4.5340 4.5179

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1201 3.29    4.8123 4.5462 4.5304

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1334 3.65    4.9418 4.7076 4.6965

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1412 3.87 1,500.000000 4.8000 2:58:18 PM 4.7998 5.0178 4.8023 4.7939

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1421 3.89 400.000000 4.7900 3:20:59 PM 4.8249 5.0265 4.8132 4.8051

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1510 4.14 51.000000 4.8750 3:50:58 PM 4.8832 5.0683 4.8676 4.8338

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1516 4.15    5.0711 4.8713 4.8357

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1608 4.41 59.992000 5.0000 11:31:11 AM 4.9583 5.1143 4.9275 4.8654

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1628 4.46    5.1237 4.9398 4.8718

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1656 4.54 20.000000 5.0000 2:53:57 PM 5.0000 5.1368 4.9569 4.8809

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1671 4.58 1,820.000000 4.8800 4:03:35 PM 4.8943 5.1438 4.9660 4.8857

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1707 4.68 338.046000 5.0000 3:27:25 PM 5.0216 5.1607 4.9881 4.8973

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1734 4.75    5.1734 5.0046 4.9060
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1762 4.83    5.1865 5.0217 4.9150

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1892 5.18 5,750.000000 5.0750 3:50:38 PM 5.0835 5.3246 5.1587 5.0725

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1912 5.24 718.530000 5.1250 3:38:42 PM 5.2762 5.3458 5.1797 5.0967

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1965 5.38    5.4021 5.2356 5.1609

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2100 5.75 4,484.000000 5.3600 12:04:39 PM 5.3496 5.5455 5.3778 5.3245

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2124 5.82    5.5709 5.4031 5.3536

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2241 6.14 2,501.306000 5.5150 4:07:24 PM 5.5617 5.6952 5.5264 5.4953

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2245 6.15    5.6994 5.5306 5.5001

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2311 6.33 50.000000 5.5250 10:43:02 AM 5.5250 5.7695 5.6002 5.5801

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2406 6.59 5,411.000000 5.6850 4:00:11 PM 5.6952 5.8704 5.7003 5.6952

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2699 7.39    6.0408 5.8755 5.8474

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2790 7.64 403.000000 5.9500 3:38:42 PM 5.9996 6.0937 5.9299 5.8947

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3154 8.64    6.3054 6.1476 6.0839

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3337 9.14 1,029.000000 6.2250 3:22:25 PM 6.2275 6.4119 6.2571 6.1790

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3365 9.22    6.4282 6.2738 6.1935

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3456 9.47 3.905000 6.2150 3:45:42 PM 6.1642 6.4811 6.3282 6.2408

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3533 9.68 3,952.872000 6.2750 3:53:09 PM 6.2630 6.5259 6.3743 6.2808

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3589 9.83 1,969.780000 6.3750 4:14:03 PM 6.4041 6.5585 6.4078 6.3099

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3909 10.71    6.7079 6.5599 6.4708

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4126 11.30    6.8093 6.6630 6.5799

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4252 11.65    6.8681 6.7229 6.6433

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4350 11.92    6.9139 6.7695 6.6926

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4497 12.32    6.9825 6.8394 6.7665

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4721 12.93    7.0872 6.9459 6.8791

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4784 13.11    7.1166 6.9758 6.9108

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4882 13.38    7.1624 7.0224 6.9601

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5036 13.80    7.2343 7.0956 7.0375

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5225 14.32    7.3226 7.1854 7.1325

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5265 14.42    7.3412 7.2045 7.1527

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5316 14.56    7.3651 7.2287 7.1783

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5638 15.45    7.5154 7.3818 7.3402

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5911 16.19    7.6429 7.5115 7.4775

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6366 17.44    7.8555 7.7278 7.7063

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6905 18.92 1.000000 8.1000 10:29:49 AM 8.1000 8.1072 7.9840 7.9773

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6967 19.09    8.1362 8.0135 8.0085

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7149 19.59    8.2212 8.1000 8.1000

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7401 20.28    8.2182 8.0904 8.0899

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7822 21.43    8.2132 8.0744 8.0729

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8528 23.36    8.2048 8.0476 8.0446

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8857 24.27 87.346000 7.9500 3:28:09 PM 7.9951 8.2009 8.0351 8.0313

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8934 24.48 1,157.791100 7.9800 3:16:18 PM 8.0307 8.2000 8.0322 8.0282


