
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 17 0.05    4.0763 3.9971 3.8600

RTB 03-06 PIID0311G065 8.5000 <1M 7/31/2011 26 0.07    3.8379 3.7143 3.5000

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 77 0.21    3.2577 3.1071 3.0268

FXTN 10-28 PIBD1011J288 16.5000 3M 10/11/2011 98 0.27    3.1429 3.0000 3.0000

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 106 0.29    3.1437 3.0000 3.0000

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 154 0.42    3.1484 3.0000 3.0000

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 161 0.44    3.1491 3.0000 3.0000

FXTN 03-18 PIBD0312A182 5.8750 6M 1/8/2012 187 0.51    3.1516 3.0000 3.0000

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 210 0.58    3.1654 3.0119 3.0089

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 231 0.63    3.1796 3.0244 3.0183

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 295 0.81 8.766000 3.0000 10:09:32 AM 3.0000 3.2228 3.0625 3.0469

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 298 0.82 26.635000 3.0000 10:10:00 AM 3.0000 3.2249 3.0643 3.0482

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 393 1.08    3.3437 3.1596 3.1275

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 410 1.12    3.3818 3.1886 3.1529

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 447 1.22    3.4646 3.2516 3.2084

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 470 1.29    3.5161 3.2907 3.2428

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 501 1.37    3.5855 3.3435 3.2893

FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 550 1.51    3.6952 3.4270 3.3627

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 552 1.51    3.6997 3.4304 3.3657

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 607 1.66    3.8228 3.5240 3.4482

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 617 1.69    3.8452 3.5411 3.4631

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 631 1.73    3.8765 3.5649 3.4841

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 680 1.86    3.9862 3.6484 3.5576

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 725 1.99    4.0869 3.7250 3.6250

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 757 2.07    4.1416 3.7738 3.6830

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 827 2.27    4.2611 3.8804 3.8098

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 851 2.33    4.3020 3.9170 3.8533

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 937 2.57 2,018.020000 4.0950 3:59:41 PM 4.1124 4.4488 4.0480 4.0091

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 994 2.72    4.5462 4.1348 4.1124

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1106 3.03    4.6393 4.2586 4.2408

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1177 3.22 17.347000 4.4250 2:54:16 PM 4.5847 4.6984 4.3371 4.3223

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1187 3.25 1,342.488000 4.3500 2:50:42 PM 4.3880 4.7067 4.3481 4.3338

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1197 3.28    4.7150 4.3592 4.3452

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1330 3.64    4.8257 4.5062 4.4978

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1408 3.86 1,400.000000 4.5900 3:16:58 PM 4.5936 4.8906 4.5924 4.5873

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1417 3.88 760.000000 4.6125 11:08:39 AM 4.6051 4.8981 4.6024 4.5976

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1506 4.13 2.000000 4.7500 2:10:48 PM 4.7500 4.9603 4.6361 4.6324

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1512 4.14    4.9645 4.6384 4.6348

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1604 4.39 50.000000 4.6750 10:38:02 AM 4.6750 5.0288 4.6733 4.6708

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1624 4.45    5.0428 4.6809 4.6786

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1652 4.53    5.0624 4.6915 4.6896

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1667 4.57 2,891.000000 4.7400 3:59:12 PM 4.7309 5.0729 4.6972 4.6954

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1703 4.67 1.954000 5.0500 3:25:50 PM 4.8784 5.0981 4.7108 4.7095

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1730 4.74    5.1170 4.7210 4.7201
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1758 4.82    5.1365 4.7317 4.7310

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1888 5.17 9,497.000000 4.9000 4:08:43 PM 4.9100 5.2552 4.8949 4.8905

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1908 5.23 0.163000 4.9750 8:54:38 AM 4.9750 5.2735 4.9201 4.9151

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1961 5.37    5.3219 4.9866 4.9801

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2096 5.74 3,649.000000 5.1700 3:22:30 PM 5.1640 5.4452 5.1562 5.1457

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2120 5.81    5.4671 5.1863 5.1752

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2237 6.13 2,031.485573 5.3500 4:03:56 PM 5.3511 5.5739 5.3333 5.3187

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2241 6.14 700.000000 5.4250 4:00:55 PM 5.3921 5.5776 5.3383 5.3237

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2307 6.32    5.6379 5.4212 5.4046

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2402 6.58 7,610.400000 5.4500 3:29:30 PM 5.5212 5.7246 5.5405 5.5212

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2695 7.38    5.9148 5.6962 5.6792

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2786 7.63 100.000000 5.9000 2:27:38 PM 5.9162 5.9738 5.7445 5.7283

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3150 8.63    6.2100 5.9379 5.9247

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3333 9.13 400.000000 6.0600 10:55:01 AM 6.0974 6.3288 6.0351 6.0234

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3361 9.21    6.3469 6.0500 6.0385

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3452 9.46 15.426000 6.0600 3:45:43 PM 6.0544 6.4060 6.0984 6.0876

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3529 9.67 3,334.359430 6.1300 3:44:09 PM 6.1336 6.4560 6.1393 6.1291

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3585 9.82 2,200.000000 6.1900 2:47:59 PM 6.1983 6.4923 6.1690 6.1593

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3905 10.70    6.6500 6.3471 6.3382

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4122 11.29    6.7569 6.4678 6.4596

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4248 11.64    6.8189 6.5380 6.5300

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4346 11.91    6.8672 6.5925 6.5848

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4493 12.31    6.9396 6.6743 6.6670

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4717 12.92    7.0500 6.7989 6.7923

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4780 13.10    7.0810 6.8340 6.8275

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4878 13.36    7.1293 6.8885 6.8823

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5032 13.79    7.2052 6.9742 6.9684

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5221 14.30    7.2983 7.0794 7.0741

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5261 14.41    7.3180 7.1016 7.0965

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5312 14.55    7.3431 7.1300 7.1250

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5634 15.44    7.5018 7.3092 7.3051

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5907 16.18    7.6362 7.4611 7.4577

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6362 17.43    7.8604 7.7143 7.7122

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6901 18.91    8.1259 8.0142 8.0136

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6963 19.08    8.1565 8.0487 8.0482

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7145 19.58    8.2462 8.1500 8.1500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7397 20.27    8.2410 8.1244 8.1262

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7818 21.42    8.2324 8.0817 8.0864

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8524 23.35    8.2179 8.0101 8.0196

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8853 24.25 106.192800 7.9250 11:18:09 AM 7.9728 8.2112 7.9767 7.9885

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8930 24.47 393.944500 7.9600 3:22:23 PM 7.9835 8.2096 7.9689 7.9812


