
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 13 0.04    3.9008 3.8455 3.8455

FXTN 07-37 PIBD0711G376 12.0000 2M 7/22/2011 43 0.12    2.7993 2.6470 2.6470

RTB 03-06 PIID0311G065 8.5000 2M 7/31/2011 52 0.14    2.7462 2.5939 2.5939

SPTB 10-01 SPTB1011I016 15.5000 4M 9/20/2011 103 0.28    2.5926 2.4397 2.4397

FXTN 10-28 PIBD1011J288 16.5000 4M 10/11/2011 124 0.34    2.7062 2.5523 2.5523

FXTN 05-64 PIBD0511J642 7.2500 5M 10/19/2011 132 0.36    2.7494 2.5952 2.5952

RTB 05-05 PIID0511L054 5.8750 6M 12/6/2011 180 0.49    2.9801 2.8234 2.8143

FXTN 04-19 PIBD0411L191 5.8750 6M 12/13/2011 187 0.51    2.9890 2.8317 2.8136

FXTN 03-18 PIBD0312A182 5.8750 7M 1/8/2012 213 0.58    3.0223 2.8627 2.8111

SPTB 10-02 SPTB1012A021 14.0000 8M 1/31/2012 236 0.65    3.0517 2.8902 2.8089

FXTN 05-65 PIBD0512B658 5.7500 9M 2/21/2012 257 0.70    3.0785 2.9153 2.8068

FXTN 10-29 PIBD1012D291 13.0000 11M 4/25/2012 321 0.88    3.1603 2.9916 2.8006

FXTN 07-39 PIBD0712D395 11.5000 11M 4/28/2012 324 0.89    3.1641 2.9952 2.8003

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 419 1.15 0.481000 3.3600 3:49:53 PM 3.3600 3.5401 3.2407 3.0888

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 436 1.19    3.6093 3.2857 3.1428

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 473 1.30 114.248200 3.9000 2:39:20 PM 3.8934 3.7601 3.3836 3.2603

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 496 1.36    3.8538 3.4444 3.3333

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 527 1.44    3.9802 3.5265 3.4317

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 576 1.58    4.1799 3.6561 3.5873

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 578 1.58    4.1880 3.6614 3.5936

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 633 1.73 400.000000 4.0000 10:46:40 AM 4.0000 4.4121 3.8069 3.7682

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 643 1.76    4.4529 3.8333 3.8000

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 657 1.80    4.5099 3.8704 3.8444

FXTN 10-32    * PIBD1013E320 11.7500 2Y 5/15/2013 706 1.93    4.7096 4.0000 4.0000

FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 751 2.06    4.7850 4.1169 4.1115

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 783 2.15    4.8386 4.2000 4.1907

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 853 2.34    4.9559 4.3818 4.3641

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 877 2.40    4.9962 4.4442 4.4235

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 963 2.64 7,914.637000 4.7500 4:08:50 PM 4.7777 5.1403 4.6676 4.6366

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 1020 2.79    5.2358 4.8156 4.7777

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1132 3.10    5.3011 4.9039 4.8711

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1203 3.30 1,298.000000 5.0250 11:24:18 AM 5.0490 5.3426 4.9599 4.9302

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1213 3.32 510.000000 5.0250 11:05:47 AM 5.0446 5.3484 4.9678 4.9386

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1223 3.35    5.3543 4.9757 4.9469

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1356 3.72    5.4319 5.0805 5.0577

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1434 3.93 1,878.000000 5.1000 3:38:35 PM 5.1218 5.4774 5.1420 5.1227

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1443 3.95 420.000000 5.1500 2:20:32 PM 5.1678 5.4827 5.1491 5.1302

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1532 4.20 624.500000 5.1600 3:37:17 PM 5.1640 5.5103 5.1773 5.1454

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1538 4.21    5.5122 5.1792 5.1464

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1630 4.47    5.5407 5.2084 5.1620

FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1650 4.52    5.5469 5.2148 5.1654

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1678 4.60 66.500000 5.5000 11:04:20 AM 5.5000 5.5556 5.2237 5.1702

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1693 4.64 1,159.040000 5.1750 4:11:41 PM 5.1696 5.5602 5.2284 5.1728

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1729 4.74 4.385000 5.5000 2:57:13 PM 5.3958 5.5714 5.2399 5.1789
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FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1756 4.81    5.5798 5.2484 5.1835

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1784 4.89    5.5885 5.2573 5.1882

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1914 5.24 850.200000 5.2500 4:02:16 PM 5.2545 5.6683 5.3816 5.3252

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1934 5.30 8.350000 5.8500 3:31:57 PM 5.7524 5.6806 5.4007 5.3463

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1987 5.44    5.7132 5.4514 5.4021

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2122 5.81    5.7962 5.5804 5.5444

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2146 5.88    5.8109 5.6034 5.5696

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2263 6.20 100.000000 5.6000 10:26:18 AM 5.6000 5.8828 5.7152 5.6929

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2267 6.21 93.000000 5.6750 10:33:15 AM 5.6750 5.8853 5.7190 5.6971

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2333 6.39 0.746000 5.8500 2:10:53 PM 5.8500 5.9258 5.7821 5.7667

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2428 6.65 8,355.850000 5.8550 4:14:30 PM 5.8668 5.9842 5.8729 5.8668

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2721 7.45    6.1117 5.9541 5.9496

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2812 7.70 100.000000 6.0000 4:13:47 PM 6.0000 6.1512 5.9793 5.9753

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3176 8.70 2.807000 6.3000 11:48:42 AM 6.3000 6.3096 6.0801 6.0781

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3359 9.20 550.000000 6.2500 12:01:25 PM 6.2272 6.3892 6.1308 6.1298

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3387 9.28    6.4014 6.1386 6.1378

FXTN 10-52 PIBD1020L525 5.8750 10Y 12/16/2020 3478 9.53 49.840000 6.1500 3:42:58 PM 6.2156 6.4410 6.1638 6.1635

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3555 9.74 1,562.200000 6.2000 4:07:43 PM 6.1977 6.4745 6.1851 6.1852

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3611 9.89 59.000000 6.1500 3:03:16 PM 6.2781 6.4988 6.2006 6.2011

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3931 10.77    6.6445 6.3619 6.3623

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4148 11.36    6.7432 6.4713 6.4717

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4274 11.71    6.8005 6.5348 6.5352

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4372 11.98    6.8451 6.5842 6.5845

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4519 12.38    6.9120 6.6583 6.6586

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4743 12.99    7.0140 6.7712 6.7715

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4806 13.17    7.0426 6.8030 6.8032

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4904 13.44    7.0872 6.8523 6.8526

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5058 13.86    7.1573 6.9300 6.9302

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5247 14.38    7.2433 7.0252 7.0255

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5287 14.48    7.2615 7.0454 7.0456

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5338 14.62    7.2847 7.0711 7.0713

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5660 15.51    7.4313 7.2334 7.2336

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5933 16.25    7.5555 7.3710 7.3712

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6388 17.50    7.7625 7.6003 7.6004

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6927 18.98    8.0078 7.8720 7.8720

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6989 19.15    8.0360 7.9033 7.9033

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7171 19.65    8.1188 7.9950 7.9950

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7423 20.34    8.1054 7.9782 7.9780

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7844 21.49    8.0828 7.9502 7.9497

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8550 23.42    8.0450 7.9032 7.9022

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8879 24.33 24.792400 7.8300 3:56:05 PM 7.8397 8.0274 7.8813 7.8801

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8956 24.54 1,600.666000 7.8650 4:05:06 PM 7.8754 8.0233 7.8761 7.8749


