
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 15 0.04    4.1329 4.0758 4.0758

RTB 03-06 PIID0311G065 8.5000 <1M 7/31/2011 24 0.07 200.000000 3.1250 10:38:54 AM 3.3125 3.8969 3.8030 3.8030

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 75 0.21    3.2826 3.1339 3.1339

FXTN 10-28 PIBD1011J288 16.5000 3M 10/11/2011 96 0.26    3.1553 3.0000 3.0000

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 104 0.28    3.1571 3.0000 3.0000

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 152 0.42    3.1684 3.0000 3.0000

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 159 0.44    3.1701 3.0000 3.0000

FXTN 03-18 PIBD0312A182 5.8750 6M 1/8/2012 185 0.51    3.1762 3.0000 3.0000

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 208 0.57    3.1888 3.0119 3.0119

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 229 0.63 0.685000 2.8500 11:45:36 AM 2.8500 3.2013 3.0244 3.0244

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 293 0.80    3.2394 3.0625 3.0625

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 296 0.81    3.2412 3.0643 3.0643

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 391 1.07    3.3329 3.1501 3.1380

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 408 1.12    3.3600 3.1744 3.1564

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 445 1.22 1.500000 3.3400 11:10:40 AM 3.3400 3.4192 3.2273 3.1965

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 468 1.28    3.4559 3.2602 3.2215

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 499 1.37    3.5055 3.3046 3.2551

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 548 1.50    3.5838 3.3747 3.3083

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 550 1.51    3.5870 3.3775 3.3104

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 605 1.66 118.386885 4.0000 3:12:21 PM 3.4981 3.6749 3.4562 3.3701

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 615 1.68    3.6909 3.4705 3.3809

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 629 1.72    3.7132 3.4905 3.3961

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 678 1.86    3.7915 3.5606 3.4493

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 723 1.98    3.8635 3.6250 3.4981

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 755 2.07    3.9172 3.6693 3.5575

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 825 2.26    4.0348 3.7661 3.6875

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 849 2.33    4.0751 3.7993 3.7321

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 935 2.56 1,960.850000 4.0250 3:25:58 PM 3.9976 4.2196 3.9183 3.8917

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 992 2.72    4.3154 3.9972 3.9976

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1104 3.02    4.4943 4.2098 4.1902

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1175 3.22 94.175000 4.5000 3:39:53 PM 4.3479 4.6077 4.3445 4.3123

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1185 3.25 58.000000 4.4000 12:21:39 PM 4.4259 4.6237 4.3635 4.3295

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1195 3.27    4.6397 4.3825 4.3467

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1328 3.64    4.8522 4.6349 4.5754

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1406 3.85    4.9768 4.7829 4.7095

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1415 3.88 2.500000 4.7000 4:05:10 PM 4.7000 4.9912 4.8000 4.7250

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1504 4.12 12.365000 4.7000 3:26:51 PM 4.7222 5.0206 4.7891 4.7188

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1510 4.14    5.0225 4.7884 4.7184

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1602 4.39 500.000000 4.6800 10:27:54 AM 4.6795 5.0530 4.7772 4.7120

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1622 4.44    5.0596 4.7748 4.7106

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1650 4.52    5.0688 4.7713 4.7087

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1665 4.56 2,479.002000 4.7000 3:55:47 PM 4.6993 5.0738 4.7695 4.7076

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1701 4.66 20.185000 4.6700 2:10:50 PM 4.9448 5.0857 4.7651 4.7051

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1728 4.73    5.0946 4.7618 4.7032
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1756 4.81    5.1038 4.7584 4.7013

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1886 5.17 4,360.000000 4.9000 3:47:57 PM 4.8880 5.2360 4.9269 4.8829

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1906 5.22 2.679000 5.0500 3:19:56 PM 5.1010 5.2564 4.9528 4.9108

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1959 5.37    5.3103 5.0215 4.9848

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2094 5.74 4,327.200000 5.2425 4:06:20 PM 5.2427 5.4476 5.1965 5.1733

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2118 5.80    5.4720 5.2276 5.2069

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2235 6.12    5.5910 5.3792 5.3703

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2239 6.13 950.000000 5.4300 4:14:06 PM 5.4279 5.5950 5.3844 5.3759

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2305 6.32    5.6621 5.4699 5.4680

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2400 6.58 1,650.000000 5.6250 4:09:16 PM 5.6007 5.7588 5.5931 5.6007

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2693 7.38    5.9485 5.7867 5.7434

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2784 7.63 350.000000 5.8175 3:16:03 PM 5.8186 6.0075 5.8469 5.7877

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3148 8.62    6.2432 6.0875 5.9649

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3331 9.13 22.500000 6.2000 3:33:12 PM 6.1031 6.3618 6.2084 6.0540

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3359 9.20    6.3799 6.2269 6.0676

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3450 9.45 291.092836 6.1450 10:21:38 AM 6.1450 6.4389 6.2871 6.1119

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3527 9.66 102.700000 6.1800 3:43:33 PM 6.1696 6.4887 6.3380 6.1494

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3583 9.82 10.300000 6.2500 3:03:48 PM 6.2478 6.5250 6.3750 6.1767

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3903 10.69    6.6807 6.5346 6.3541

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4120 11.29    6.7864 6.6427 6.4744

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4246 11.63    6.8477 6.7056 6.5442

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4344 11.90    6.8954 6.7544 6.5985

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4491 12.30    6.9669 6.8277 6.6800

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4715 12.92    7.0760 6.9394 6.8042

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4778 13.09    7.1066 6.9708 6.8391

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4876 13.36    7.1543 7.0197 6.8934

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5030 13.78    7.2293 7.0965 6.9788

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5219 14.30    7.3213 7.1907 7.0835

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5259 14.41    7.3407 7.2106 7.1057

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5310 14.55    7.3656 7.2361 7.1340

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5632 15.43    7.5223 7.3966 7.3125

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5905 16.18    7.6551 7.5327 7.4638

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6360 17.42    7.8766 7.7596 7.7160

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6899 18.90    8.1389 8.0283 8.0148

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6961 19.07    8.1691 8.0593 8.0491

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7143 19.57    8.2577 8.1500 8.1500

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7395 20.26    8.2615 8.1464 8.1412

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7816 21.41    8.2680 8.1403 8.1266

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8522 23.35    8.2788 8.1301 8.1021

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8851 24.25 12.435000 7.9250 11:38:40 AM 7.9423 8.2838 8.1253 8.0907

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8928 24.46 418.676000 8.0300 4:11:36 PM 8.0923 8.2850 8.1242 8.0880


