
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

SPTB 10-01 SPTB1011I016 15.5000 1M 9/20/2011 36 0.10    2.4901 2.0627 2.0517

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 57 0.16    2.2871 1.9509 1.9436

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 65 0.18    2.2288 1.9340 1.9284

RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 113 0.31    2.0673 1.9209 1.9425

FXTN 04-19 PIBD0411L191 5.8750 4M 12/13/2011 120 0.33 50.000000 2.2500 9:12:33 AM 2.2500 2.0821 1.9370 1.9661

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 146 0.40    2.1371 1.9967 2.0539

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 169 0.46    2.1858 2.0495 2.1315

FXTN 05-65 PIBD0512B658 5.7500 6M 2/21/2012 190 0.52 300.860000 2.1250 3:54:03 PM 2.2058 2.2302 2.0977 2.2024

FXTN 10-29 PIBD1012D291 13.0000 9M 4/25/2012 254 0.70    2.4279 2.2875 2.4523

FXTN 07-39 PIBD0712D395 11.5000 9M 4/28/2012 257 0.70 139.400000 2.5000 11:55:41 AM 2.5125 2.4372 2.2964 2.4641

RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 352 0.96 480.198598 2.8750 3:55:31 PM 2.8632 2.7321 2.5792 2.8358

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 369 1.01 11.334750 2.8750 11:25:33 AM 2.8750 2.7765 2.6196 2.8728

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 406 1.11 188.100000 3.2500 3:43:48 PM 3.0583 2.8602 2.6922 2.9084

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 429 1.18 11.000000 2.8750 11:29:54 AM 2.8750 2.9122 2.7373 2.9305

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 460 1.26    2.9824 2.7980 2.9603

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 509 1.39    3.0932 2.8941 3.0075

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 511 1.40 5.448000 3.1000 3:29:31 PM 3.1000 3.0977 2.8980 3.0094

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 566 1.55 437.015240 3.3000 3:54:29 PM 3.2036 3.2222 3.0059 3.0623

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 576 1.58    3.2448 3.0255 3.0719

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 590 1.62    3.2765 3.0529 3.0854

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 639 1.75    3.3873 3.1490 3.1325

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 684 1.87    3.4891 3.2373 3.1758

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 716 1.96 16.600255 3.2850 11:28:45 AM 3.2850 3.5615 3.3000 3.2066

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 786 2.15 3.300000 3.5000 11:28:55 AM 3.5000 3.5990 3.3351 3.2554

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 810 2.22 15.000000 3.6500 11:12:27 AM 3.6500 3.6118 3.3471 3.2721

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 896 2.45 509.854815 3.6250 4:10:46 PM 3.6384 3.6577 3.3903 3.3321

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 953 2.61    3.6882 3.4188 3.3719

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1065 2.92    3.7481 3.4750 3.4500

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1136 3.11 314.000000 4.1000 2:50:10 PM 4.0205 3.9288 3.6616 3.6462

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1146 3.14 19.000000 4.0500 2:23:57 PM 4.1289 3.9542 3.6879 3.6738

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1156 3.17    3.9797 3.7142 3.7014

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1289 3.53    4.3182 4.0637 4.0689

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1367 3.75 200.000000 4.4750 3:56:30 PM 4.4750 4.5167 4.2687 4.2844

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1376 3.77    4.5396 4.2923 4.3092

FXTN 04-20    * PIBD0415G203 4.8750 4Y 7/21/2015 1436 3.93 30.000000 4.4750 3:06:54 PM 4.4750 4.6923 4.4500 4.4750

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1465 4.01 1.145000 4.6000 10:31:11 AM 4.6000 4.7153 4.4732 4.5145

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1471 4.03    4.7201 4.4780 4.5227

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1563 4.28    4.7931 4.5517 4.6480

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1583 4.34    4.8090 4.5677 4.6752

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1611 4.41    4.8312 4.5901 4.7133

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1626 4.45 50.000000 4.7400 3:37:32 PM 4.7400 4.8431 4.6021 4.7338

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1662 4.55 21.167000 4.9750 3:44:03 PM 4.8251 4.8717 4.6310 4.7828

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1689 4.63    4.8932 4.6526 4.8196

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1717 4.70 300.000000 4.8600 4:14:45 PM 4.8600 4.9154 4.6750 4.8577
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1847 5.06 6,025.000000 4.8600 4:13:05 PM 4.8592 4.9937 4.7788 4.9246

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1867 5.12 0.453000 4.9000 10:12:34 AM 4.9000 5.0058 4.7948 4.9349

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1920 5.26    5.0377 4.8371 4.9622

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2055 5.63 500.000000 5.0000 9:54:22 AM 5.0000 5.1191 4.9448 5.0317

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2079 5.70    5.1335 4.9640 5.0441

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2196 6.02 1.910000 5.1000 11:22:44 AM 5.1000 5.2040 5.0574 5.1043

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2200 6.03 5.500000 5.1900 11:29:24 AM 5.1900 5.2064 5.0606 5.1064

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2266 6.21 200.000000 5.2000 11:13:27 AM 5.2000 5.2462 5.1133 5.1404

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2361 6.47 6,763.500000 5.1900 3:43:26 PM 5.1893 5.3035 5.1891 5.1893

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2654 7.27    5.4819 5.3701 5.3681

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2745 7.52    5.5373 5.4263 5.4236

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3109 8.52    5.7590 5.6512 5.6458

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3292 9.02 33.000000 5.9200 3:27:36 PM 5.9350 5.8704 5.7643 5.7575

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3320 9.10 15.000000 5.9250 10:29:12 AM 5.9250 5.8874 5.7815 5.7746

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3411 9.35 416.000000 5.9000 3:29:18 PM 5.9064 5.9429 5.8378 5.8301

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3488 9.56 7,104.000000 5.9000 4:05:01 PM 5.9112 5.9897 5.8853 5.8771

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3544 9.71 50.000000 5.9150 11:11:21 AM 5.9150 6.0238 5.9199 5.9113

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3810 10.44 1,015.783000 5.9500 4:11:39 PM 5.9527 6.1586 6.0582 6.0498

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3864 10.59    6.1859 6.0862 6.0779

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4081 11.18    6.2959 6.1990 6.1909

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4207 11.53    6.3597 6.2645 6.2565

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4305 11.79    6.4093 6.3154 6.3075

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4452 12.20    6.4838 6.3918 6.3841

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4676 12.81    6.5973 6.5082 6.5007

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4739 12.98    6.6292 6.5410 6.5335

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4837 13.25    6.6788 6.5919 6.5846

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4991 13.67    6.7568 6.6720 6.6648

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5180 14.19    6.8526 6.7702 6.7632

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5220 14.30    6.8728 6.7910 6.7840

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5271 14.44    6.8987 6.8175 6.8106

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5593 15.32    7.0618 6.9848 6.9782

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5866 16.07    7.2001 7.1267 7.1204

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6321 17.32    7.4306 7.3632 7.3573

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6860 18.79    7.7036 7.6433 7.6380

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6922 18.96    7.7350 7.6755 7.6703

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7104 19.46    7.8272 7.7701 7.7650

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7278 19.94 4,612.770834 7.8400 4:14:07 PM 7.8556 7.9153 7.8606 7.8556

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7356 20.15    7.9230 7.8663 7.8591

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7777 21.31    7.9646 7.8976 7.8777

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8483 23.24    8.0342 7.9499 7.9090

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8812 24.14 10.490000 7.8750 3:04:43 PM 7.8820 8.0666 7.9743 7.9235

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8889 24.35 151.450000 7.9500 4:08:31 PM 7.9300 8.0742 7.9800 7.9269


