
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

RTB 03-06 PIID0311G065 8.5000 <1M 7/31/2011 9 0.02 0.400000 3.7500 2:51:24 PM 3.7500 4.1731 4.1250 4.1250

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 60 0.16    2.9260 2.7107 2.7106

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 81 0.22    2.7189 2.4857 2.4856

FXTN 05-64 PIBD0511J642 7.2500 3M 10/19/2011 89 0.24    2.6400 2.4000 2.3999

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 137 0.38    2.7446 2.5629 2.5628

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 144 0.39    2.7599 2.5866 2.5866

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 170 0.47    2.8165 2.6748 2.6748

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 193 0.53    2.8706 2.7227 2.7266

FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 214 0.59 0.330000 3.0000 3:14:14 PM 3.0000 2.9206 2.7623 2.7703

FXTN 10-29 PIBD1012D291 13.0000 9M 4/25/2012 278 0.76    3.0727 2.8830 2.9035

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 281 0.77 25.000000 3.2000 10:39:58 AM 3.2000 3.0798 2.8886 2.9097

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 376 1.03 36.808699 3.8500 2:06:39 PM 3.5101 3.2820 3.0582 3.0916

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 393 1.08    3.3032 3.0825 3.1142

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 430 1.18 1.500000 3.7500 3:15:43 PM 3.6166 3.3493 3.1353 3.1633

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 453 1.24    3.3780 3.1682 3.1939

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 484 1.33    3.4167 3.2125 3.2350

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 533 1.46 25.000000 3.5500 10:48:39 AM 3.5500 3.4778 3.2825 3.3001

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 535 1.47 22.000000 3.5500 2:34:29 PM 3.5500 3.4803 3.2853 3.3028

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 590 1.62 100.000000 3.5000 10:50:01 AM 3.5325 3.5489 3.3639 3.3758

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 600 1.64    3.5614 3.3782 3.3891

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 614 1.68    3.5789 3.3982 3.4077

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 663 1.82    3.6400 3.4682 3.4727

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 708 1.94    3.6962 3.5325 3.5325

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 740 2.03    3.7504 3.5718 3.5718

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 810 2.22    3.8691 3.6576 3.6576

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 834 2.28    3.9098 3.6871 3.6871

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 920 2.52 0.100000 3.7500 2:35:45 PM 3.7500 4.0557 3.7926 3.7926

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 977 2.68    4.1524 3.8626 3.8626

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1089 2.98    4.3423 4.0000 4.0000

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1160 3.18    4.4428 4.1312 4.1311

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1170 3.21 1.000000 4.2500 3:18:24 PM 4.2500 4.4569 4.1497 4.1495

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1180 3.23    4.4711 4.1682 4.1680

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1313 3.60 25.000000 4.7500 10:49:24 AM 4.7500 4.6593 4.4139 4.4135

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1391 3.81 100.000000 4.6750 12:35:14 PM 4.6750 4.7697 4.5581 4.5575

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1400 3.84    4.7824 4.5747 4.5741

FXTN 04-20    * PIBD0415G203 4.8750 4Y 7/21/2015 1460 4.00 5,515.071307 4.6750 12:36:13 PM 4.6848 4.8673 4.6856 4.6849

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1489 4.08 0.500000 4.8500 12:09:58 PM 4.8500 4.8793 4.6886 4.6840

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1495 4.10    4.8817 4.6893 4.6839

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1587 4.35    4.9196 4.6989 4.6813

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1607 4.40    4.9279 4.7010 4.6807

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1635 4.48    4.9394 4.7039 4.6799

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1650 4.52 303.271000 4.6750 3:10:29 PM 4.6750 4.9456 4.7055 4.6795

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1686 4.62 2.478000 5.1000 3:53:33 PM 4.7787 4.9604 4.7092 4.6785

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1713 4.69 7.002000 4.7250 11:06:10 AM 4.7250 4.9715 4.7121 4.6777
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1741 4.77    4.9831 4.7150 4.6769

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1871 5.13 294.339000 4.8150 3:20:07 PM 4.7968 5.1051 4.8607 4.8284

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1891 5.18 49.505000 5.0000 3:36:32 PM 5.0391 5.1239 4.8831 4.8517

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1944 5.33    5.1737 4.9425 4.9134

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2079 5.70 1,250.000000 5.1350 4:14:53 PM 5.1544 5.3004 5.0937 5.0707

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2103 5.76    5.3229 5.1206 5.0987

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2220 6.08 1.000000 5.5500 3:50:37 PM 5.5500 5.4328 5.2517 5.2350

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2224 6.09    5.4365 5.2562 5.2396

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2290 6.27 3.000000 5.5000 2:56:20 PM 5.5000 5.4985 5.3302 5.3165

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2385 6.53 10,000.980000 5.4250 4:04:58 PM 5.4272 5.5877 5.4366 5.4272

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2678 7.34    5.7785 5.6112 5.6037

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2769 7.59    5.8378 5.6654 5.6585

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3133 8.58    6.0748 5.8823 5.8778

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3316 9.08 5.200000 6.1500 3:02:07 PM 6.1971 6.1940 5.9913 5.9880

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3344 9.16 2,400.000000 6.0150 4:08:28 PM 6.0162 6.2122 6.0080 6.0049

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3435 9.41 10.000000 6.0000 3:55:42 PM 6.0000 6.2715 6.0622 6.0597

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3512 9.62 3,682.120000 6.2500 3:14:00 PM 6.1358 6.3216 6.1081 6.1061

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3568 9.78 401.000000 6.1750 3:44:53 PM 6.1769 6.3581 6.1415 6.1398

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3834 10.50 4,479.315421 6.2200 3:58:29 PM 6.2353 6.4835 6.2766 6.2744

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3888 10.65    6.5089 6.3040 6.3017

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4105 11.25    6.6112 6.4142 6.4115

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4231 11.59    6.6706 6.4782 6.4752

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4329 11.86    6.7168 6.5279 6.5248

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4476 12.26    6.7861 6.6026 6.5992

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4700 12.88    6.8917 6.7163 6.7125

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4763 13.05    6.9214 6.7483 6.7444

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4861 13.32    6.9676 6.7981 6.7940

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5015 13.74    7.0402 6.8763 6.8719

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5204 14.26    7.1293 6.9723 6.9675

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5244 14.37    7.1481 6.9926 6.9877

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5295 14.51    7.1722 7.0185 7.0135

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5617 15.39    7.3240 7.1820 7.1764

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5890 16.14    7.4527 7.3206 7.3145

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6345 17.38    7.6671 7.5517 7.5447

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6884 18.86    7.9212 7.8254 7.8174

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6946 19.03    7.9505 7.8569 7.8488

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7128 19.53    8.0362 7.9493 7.9409

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7302 20.01 14,965.404796 8.0250 4:11:36 PM 8.0289 8.1183 8.0377 8.0289

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7380 20.22    8.1229 8.0412 8.0302

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7801 21.37    8.1480 8.0601 8.0374

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8507 23.31    8.1900 8.0918 8.0494

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8836 24.21    8.2096 8.1065 8.0550

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8913 24.42 351.800000 8.0250 3:30:48 PM 8.0563 8.2142 8.1100 8.0563


