
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 14 0.04    4.1461 4.0938 4.0938

RTB 03-06 PIID0311G065 8.5000 <1M 7/31/2011 23 0.06 313.466000 3.2500 11:32:44 AM 3.4998 3.9011 3.8125 3.8125

SPTB 10-01 SPTB1011I016 15.5000 2M 9/20/2011 74 0.20    3.2754 3.1339 3.1339

FXTN 10-28 PIBD1011J288 16.5000 3M 10/11/2011 95 0.26    3.1470 3.0000 3.0000

FXTN 05-64 PIBD0511J642 7.2500 4M 10/19/2011 103 0.28    3.1481 3.0000 3.0000

RTB 05-05 PIID0511L054 5.8750 5M 12/6/2011 151 0.41    3.1547 3.0000 3.0000

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 158 0.43    3.1556 3.0000 3.0000

FXTN 03-18 PIBD0312A182 5.8750 6M 1/8/2012 184 0.50    3.1592 3.0000 3.0000

SPTB 10-02 SPTB1012A021 14.0000 7M 1/31/2012 207 0.57    3.1699 3.0149 3.0119

FXTN 05-65 PIBD0512B658 5.7500 8M 2/21/2012 228 0.62    3.1806 3.0305 3.0244

FXTN 10-29 PIBD1012D291 13.0000 10M 4/25/2012 292 0.80    3.2135 3.0781 3.0625

FXTN 07-39 PIBD0712D395 11.5000 10M 4/28/2012 295 0.81    3.2150 3.0804 3.0643

RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 390 1.07    3.3069 3.1717 3.1429

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 407 1.12    3.3366 3.1944 3.1638

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 444 1.22 260.200000 3.2000 4:08:00 PM 3.2002 3.4013 3.2438 3.2091

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 467 1.28    3.4414 3.2745 3.2373

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 498 1.36    3.4956 3.3159 3.2753

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 547 1.50    3.5812 3.3813 3.3354

FXTN 03-19 PIBD0313A199 5.2500 2Y 1/7/2013 549 1.50    3.5847 3.3840 3.3379

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 604 1.65    3.6808 3.4575 3.4053

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 614 1.68    3.6982 3.4708 3.4176

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 628 1.72    3.7227 3.4895 3.4347

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 677 1.85    3.8083 3.5549 3.4948

FXTN 07-44    * PIBD0713F446 9.6250 2Y 6/29/2013 722 1.98    3.8869 3.6150 3.5500

RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 754 2.07    3.9464 3.6644 3.6066

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 824 2.26    4.0764 3.7724 3.7304

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 848 2.32    4.1209 3.8094 3.7728

FXTN 05-67 PIBD0514A673 6.2500 3Y 1/27/2014 934 2.56 718.000000 4.0250 3:36:59 PM 4.0258 4.2807 3.9421 3.9250

FXTN 10-34    * PIBD1014C341 12.3750 3Y 3/25/2014 991 2.72    4.3865 4.0300 4.0258

FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1103 3.02    4.5225 4.2140 4.2069

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1174 3.22    4.6087 4.3307 4.3218

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1184 3.24 1,000.000000 4.4350 3:55:04 PM 4.4350 4.6208 4.3471 4.3380

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1194 3.27    4.6330 4.3635 4.3541

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1327 3.64    4.7944 4.5821 4.5693

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1405 3.85    4.8891 4.7102 4.6954

FXTN 07-47    * PIBD0715E477 8.3750 4Y 5/22/2015 1414 3.87    4.9000 4.7250 4.7100

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1503 4.12    4.9221 4.7315 4.7071

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1509 4.13    4.9236 4.7320 4.7070

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1601 4.39 9.223500 4.7125 3:52:57 PM 4.7125 4.9464 4.7387 4.7040

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1621 4.44    4.9514 4.7402 4.7034

FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1649 4.52    4.9583 4.7422 4.7025

FXTN 07-48 PIBD0716A488 7.0000 5Y 1/27/2016 1664 4.56 400.000000 4.6900 4:13:26 PM 4.6912 4.9620 4.7433 4.7020

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1700 4.66 71.999000 4.7425 2:40:48 PM 4.7425 4.9710 4.7460 4.7008

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1727 4.73    4.9777 4.7479 4.7000
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FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1755 4.81    4.9846 4.7500 4.6991

FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1885 5.16 2,257.191000 4.8800 4:14:49 PM 4.8829 5.1426 4.9317 4.8769

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1905 5.22 29.205000 5.0475 3:04:10 PM 5.0498 5.1669 4.9596 4.9042

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1958 5.36    5.2313 5.0337 4.9767

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2093 5.73 1,722.943000 5.2400 4:01:08 PM 5.2418 5.3954 5.2224 5.1614

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2117 5.80 40.000000 5.2700 10:39:45 AM 5.2700 5.4246 5.2559 5.1942

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2234 6.12 9.000000 5.4625 2:34:27 PM 5.4625 5.5668 5.4194 5.3542

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2238 6.13 500.000000 5.4315 11:48:09 AM 5.4315 5.5716 5.4250 5.3597

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2304 6.31 72.412983 5.3500 3:05:06 PM 5.4569 5.6518 5.5172 5.4500

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2399 6.57 890.000000 5.5500 3:58:25 PM 5.5799 5.7673 5.6500 5.5799

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2692 7.38    5.9431 5.8048 5.7490

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2783 7.62 0.370000 5.8500 2:56:25 PM 5.8500 5.9976 5.8529 5.8015

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3147 8.62    6.2160 6.0452 6.0115

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3330 9.12 3.350000 6.1500 2:52:00 PM 6.1559 6.3258 6.1419 6.1170

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3358 9.20    6.3426 6.1567 6.1332

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3449 9.45 20.571740 6.2200 3:20:47 PM 6.1397 6.3971 6.2047 6.1857

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3526 9.66 1,278.270000 6.2600 3:57:11 PM 6.2624 6.4433 6.2454 6.2301

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3582 9.81    6.4769 6.2750 6.2624

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3902 10.69    6.6391 6.4413 6.4298

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4119 11.28    6.7490 6.5541 6.5434

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4245 11.63    6.8129 6.6195 6.6093

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4343 11.90    6.8625 6.6705 6.6606

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4490 12.30    6.9370 6.7469 6.7375

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4714 12.92    7.0505 6.8633 6.8547

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4777 13.09    7.0824 6.8960 6.8876

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4875 13.36    7.1321 6.9469 6.9389

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5029 13.78    7.2101 7.0270 7.0195

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5218 14.30    7.3059 7.1252 7.1184

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5258 14.41    7.3261 7.1460 7.1393

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5309 14.55 271.800000 7.8000 8:50:23 AM 7.8000 7.3520 7.1725 7.1660

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5631 15.43 52.000000 7.8000 8:50:40 AM 7.8000 7.5151 7.3398 7.3344

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5904 16.18    7.6535 7.4817 7.4773

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6359 17.42    7.8840 7.7181 7.7153

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6898 18.90    8.1571 7.9982 7.9973

FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 6960 19.07    8.1886 8.0304 8.0298

FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7142 19.57    8.2808 8.1250 8.1250

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7394 20.26    8.2870 8.1196 8.1221

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7815 21.41    8.2974 8.1107 8.1172

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8521 23.35    8.3149 8.0957 8.1090

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8850 24.25 10.000000 7.9750 2:53:49 PM 7.9750 8.3231 8.0887 8.1052

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8927 24.46 1,823.263000 8.1000 3:50:36 PM 8.1050 8.3250 8.0871 8.1043


