
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 3 0.01    4.4257 4.4143 4.4143

RTB 03-06 PIID0311G065 8.5000 <1M 7/31/2011 12 0.03 4.500000 4.6000 3:50:36 PM 4.5055 4.0914 4.0286 4.0286

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 63 0.17    3.0424 2.8433 2.8433

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 84 0.23    2.9198 2.7214 2.7214

FXTN 05-64 PIBD0511J642 7.2500 3M 10/19/2011 92 0.25    2.8731 2.6750 2.6750

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 140 0.38    2.9197 2.6788 2.6601

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 147 0.40    2.9265 2.6794 2.6579

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 173 0.47    2.9517 2.6815 2.6498

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 196 0.54    2.9949 2.7381 2.7078

FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 217 0.59    3.0372 2.7974 2.7697

FXTN 10-29 PIBD1012D291 13.0000 9M 4/25/2012 281 0.77    3.1661 2.9778 2.9582

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 284 0.78    3.1721 2.9863 2.9670

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 379 1.04    3.3491 3.2146 3.2037

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 396 1.08    3.3717 3.2305 3.2189

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 433 1.19 1.900000 3.5000 3:38:28 PM 3.5000 3.4208 3.2651 3.2519

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 456 1.25    3.4514 3.2866 3.2725

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 487 1.33    3.4926 3.3156 3.3001

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 536 1.47    3.5578 3.3614 3.3438

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 538 1.47    3.5604 3.3633 3.3456

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 593 1.62    3.6335 3.4147 3.3947

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 603 1.65    3.6468 3.4240 3.4036

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 617 1.69    3.6654 3.4371 3.4161

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 666 1.82    3.7306 3.4829 3.4598

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 711 1.95    3.7904 3.5250 3.5000

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 743 2.04    3.8332 3.5691 3.5437

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 813 2.23    3.9268 3.6656 3.6392

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 837 2.29    3.9589 3.6986 3.6720

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 923 2.53    4.0740 3.8171 3.7893

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 980 2.68    4.1502 3.8957 3.8671

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1092 2.99    4.3000 4.0500 4.0200

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1163 3.19 2.667000 4.7500 2:35:28 PM 4.6560 4.4515 4.2041 4.1695

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1173 3.21    4.4728 4.2258 4.1906

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1183 3.24    4.4941 4.2475 4.2117

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1316 3.61    4.7779 4.5362 4.4918

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1394 3.82    4.9443 4.7055 4.6560

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1403 3.84    4.9635 4.7250 4.6750

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1492 4.09 13.500000 4.8500 2:33:21 PM 4.8241 4.9750 4.7315 4.6880

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1498 4.10    4.9758 4.7320 4.6889

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1590 4.36    4.9877 4.7387 4.7024

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1610 4.41    4.9903 4.7402 4.7054

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1638 4.49    4.9939 4.7422 4.7095

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1653 4.53 10.030000 4.8000 3:53:54 PM 4.8000 4.9959 4.7433 4.7117

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1689 4.63 14.900000 4.6900 3:13:34 PM 5.0309 5.0006 4.7460 4.7169

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1716 4.70 3.345000 4.7250 11:35:54 AM 4.7250 5.0041 4.7479 4.7209
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1744 4.78    5.0077 4.7500 4.7250

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1874 5.13    5.1493 4.9115 4.8814

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1894 5.19 16.250000 5.2500 11:06:39 AM 5.2477 5.1711 4.9363 4.9055

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1947 5.33    5.2288 5.0022 4.9693

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2082 5.70    5.3759 5.1699 5.1318

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2106 5.77    5.4020 5.1997 5.1606

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2223 6.09    5.5295 5.3450 5.3014

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2227 6.10    5.5338 5.3500 5.3062

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2293 6.28    5.6057 5.4320 5.3857

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2388 6.54    5.7092 5.5500 5.5000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2681 7.35    5.9070 5.7234 5.6858

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2772 7.59    5.9684 5.7772 5.7434

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3136 8.59    6.2141 5.9926 5.9742

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3319 9.09    6.3376 6.1009 6.0902

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3347 9.17 0.300000 6.3000 3:31:37 PM 6.3000 6.3565 6.1175 6.1080

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3438 9.42 9.858000 6.1000 12:19:49 PM 6.1000 6.4179 6.1713 6.1657

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3515 9.63    6.4699 6.2169 6.2145

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3571 9.78 50.000000 6.2500 10:40:03 AM 6.2500 6.5077 6.2500 6.2500

FXTN 10-54 PIBD1022G545 6.3750 11Y 1/19/2022 3837 10.51 3,171.988450 6.3675 4:08:19 PM 6.3584 6.6314 6.3803 6.3838

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3891 10.66    6.6565 6.4068 6.4110

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4108 11.25    6.7575 6.5131 6.5201

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4234 11.60    6.8161 6.5748 6.5835

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4332 11.87    6.8617 6.6229 6.6328

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4479 12.27    6.9301 6.6949 6.7067

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4703 12.88    7.0343 6.8046 6.8194

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4766 13.06    7.0636 6.8355 6.8511

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4864 13.33    7.1091 6.8835 6.9004

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5018 13.75    7.1808 6.9590 6.9778

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5207 14.27    7.2687 7.0516 7.0729

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5247 14.38    7.2873 7.0712 7.0930

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5298 14.52    7.3110 7.0962 7.1186

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5620 15.40    7.4608 7.2539 7.2806

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5893 16.15    7.5878 7.3877 7.4179

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6348 17.39    7.7995 7.6106 7.6468

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6887 18.87    8.0502 7.8747 7.9179

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6949 19.04    8.0790 7.9051 7.9491

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7131 19.54    8.1637 7.9943 8.0406

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7305 20.01 22,804.469333 8.1329 4:06:15 PM 8.1281 8.2446 8.0795 8.1281

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7383 20.23    8.2457 8.0830 8.1268

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7804 21.38    8.2516 8.1014 8.1195

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8510 23.32    8.2616 8.1322 8.1073

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8839 24.22    8.2662 8.1466 8.1016

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8916 24.43 214.468000 8.1250 4:01:02 PM 8.1003 8.2673 8.1500 8.1003


