
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 10 0.03    4.2705 4.2429 4.2429

RTB 03-06 PIID0311G065 8.5000 <1M 7/31/2011 19 0.05 15.540000 3.5750 3:25:41 PM 3.5750 4.0411 3.9857 3.9857

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 70 0.19    3.3773 3.2302 2.9889

FXTN 10-28 PIBD1011J288 16.5000 3M 10/11/2011 91 0.25 0.750000 2.9500 3:45:22 PM 2.9500 3.2350 3.0635 2.6732

FXTN 05-64 PIBD0511J642 7.2500 3M 10/19/2011 99 0.27    3.1808 3.0000 2.5530

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 147 0.40    3.1852 3.0000 2.6828

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 154 0.42    3.1858 3.0000 2.7017

FXTN 03-18 PIBD0312A182 5.8750 6M 1/8/2012 180 0.49    3.1882 3.0000 2.7720

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 203 0.56    3.2012 3.0149 2.8211

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 224 0.61 160.000000 2.9000 3:28:20 PM 2.9078 3.2146 3.0305 2.8643

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 288 0.79    3.2553 3.0781 2.9957

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 291 0.80    3.2572 3.0804 3.0018

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 386 1.06 60.696225 3.1150 11:24:13 AM 3.0606 3.3425 3.1550 3.1564

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 403 1.10    3.3654 3.1696 3.1716

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 440 1.21 164.481200 3.2100 3:49:06 PM 3.1781 3.4151 3.2014 3.2048

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 463 1.27 3.400000 3.3500 3:47:15 PM 3.3500 3.4461 3.2211 3.2254

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 494 1.35    3.4878 3.2477 3.2532

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 543 1.49 1.000000 3.3000 11:23:51 AM 3.3000 3.5537 3.2898 3.2972

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 545 1.49 6.950000 3.4000 3:55:07 PM 3.4000 3.5564 3.2915 3.2990

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 600 1.64 135.000000 3.4500 3:30:59 PM 3.4541 3.6304 3.3387 3.3483

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 610 1.67    3.6439 3.3473 3.3572

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 624 1.71    3.6627 3.3593 3.3698

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 673 1.84    3.7287 3.4014 3.4137

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 718 1.97    3.7892 3.4400 3.4541

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 750 2.05 1.000000 3.5500 2:11:19 PM 3.5500 3.8585 3.5004 3.5170

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 820 2.25 3.000000 3.6500 11:17:35 AM 3.6500 4.0099 3.6327 3.6547

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 844 2.31    4.0618 3.6780 3.7019

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 930 2.55 2,548.786000 4.0250 4:00:30 PM 3.9832 4.2478 3.8404 3.8711

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 987 2.70    4.3712 3.9481 3.9832

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1099 3.01    4.5022 4.1538 4.1742

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1170 3.21 294.650000 4.3500 3:32:12 PM 4.3344 4.5853 4.2842 4.2953

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1180 3.23 1,150.000000 4.4500 4:10:19 PM 4.4308 4.5970 4.3026 4.3123

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1190 3.26    4.6087 4.3209 4.3294

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1323 3.62    4.7643 4.5652 4.5562

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1401 3.84 50.000000 4.7000 3:06:34 PM 4.7000 4.8556 4.7085 4.6892

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1410 3.86 500.000000 4.7050 11:32:37 AM 4.7050 4.8662 4.7250 4.7045

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1499 4.11 3.372000 4.6000 3:14:11 PM 4.6778 4.8918 4.7250 4.7034

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1505 4.12    4.8935 4.7250 4.7033

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1597 4.38 150.529000 4.6500 11:52:29 AM 4.6502 4.9199 4.7250 4.7022

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1617 4.43    4.9257 4.7250 4.7019

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1645 4.51    4.9337 4.7250 4.7015

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1660 4.55 207.900000 4.6250 3:35:49 PM 4.6980 4.9381 4.7250 4.7013

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1696 4.65 16.870000 4.7250 2:27:55 PM 4.7273 4.9484 4.7250 4.7009

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1723 4.72    4.9562 4.7250 4.7005
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1751 4.80    4.9642 4.7250 4.7002

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1881 5.15 515.000000 4.8750 3:27:50 PM 4.8701 5.1260 4.9067 4.8800

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1901 5.21 16.070000 5.0475 2:12:48 PM 5.0475 5.1509 4.9346 4.9076

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1954 5.35    5.2169 5.0087 4.9809

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2089 5.72    5.3849 5.1974 5.1676

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2113 5.79    5.4148 5.2309 5.2008

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2230 6.11 65.750000 5.4625 3:56:59 PM 5.5462 5.5604 5.3944 5.3626

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2234 6.12 200.000000 5.4150 9:03:38 AM 5.4150 5.5654 5.4000 5.3681

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2300 6.30    5.6475 5.4922 5.4594

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2395 6.56 650.000000 5.6000 3:20:58 PM 5.5908 5.7658 5.6250 5.5908

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2688 7.36 200.000000 5.7700 11:15:08 AM 5.7700 5.9476 5.8108 5.7540

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2779 7.61    6.0041 5.8684 5.8047

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3143 8.61 700.000000 6.0104 9:29:58 AM 6.0103 6.2300 6.0992 6.0076

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3326 9.11 47.580000 6.1400 3:48:28 PM 6.1542 6.3436 6.2152 6.1096

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3354 9.19 2.100000 6.2500 10:33:00 AM 6.2500 6.3610 6.2330 6.1252

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3445 9.44 1.000000 6.2200 2:04:05 PM 6.2200 6.4175 6.2907 6.1759

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3522 9.65 26.054000 6.2500 3:28:25 PM 6.2392 6.4652 6.3395 6.2188

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3578 9.80    6.5000 6.3750 6.2500

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3898 10.68    6.6578 6.5323 6.4185

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4115 11.27    6.7648 6.6390 6.5328

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4241 11.62    6.8270 6.7009 6.5992

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4339 11.89    6.8753 6.7491 6.6508

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4486 12.29    6.9478 6.8213 6.7282

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4710 12.90    7.0583 6.9315 6.8462

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4773 13.08    7.0894 6.9624 6.8794

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4871 13.35    7.1377 7.0106 6.9310

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5025 13.77    7.2137 7.0863 7.0121

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5214 14.28    7.3069 7.1792 7.1117

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5254 14.39    7.3266 7.1989 7.1327

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5305 14.53    7.3517 7.2239 7.1596

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5627 15.42    7.5106 7.3822 7.3292

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5900 16.16    7.6452 7.5164 7.4730

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6355 17.41    7.8696 7.7401 7.7126

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6894 18.89    8.1354 8.0051 7.9965

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6956 19.06    8.1660 8.0355 8.0291

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7138 19.56    8.2558 8.1250 8.1250

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7390 20.25    8.2554 8.1161 8.1185

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7811 21.40    8.2549 8.1012 8.1077

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8517 23.33    8.2540 8.0763 8.0895

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8846 24.24 10.567000 7.9500 2:34:01 PM 7.9737 8.2536 8.0647 8.0810

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8923 24.45 287.304000 8.1000 3:34:22 PM 8.0829 8.2535 8.0620 8.0790


