
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 33 0.09    2.3107 2.1970 2.1970

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 54 0.15    2.1503 1.9322 1.9322

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 62 0.17    2.1135 1.8550 1.8550

RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 110 0.30    2.0266 1.6799 1.6799

FXTN 04-19 PIBD0411L191 5.8750 4M 12/13/2011 117 0.32    2.0413 1.7131 1.7131

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 143 0.39    2.0959 1.8365 1.8365

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 166 0.45    2.1442 1.9456 1.9456

FXTN 05-65 PIBD0512B658 5.7500 6M 2/21/2012 187 0.51 4.000000 1.9750 3:44:09 PM 1.9750 2.1883 2.0453 2.0453

FXTN 10-29 PIBD1012D291 13.0000 9M 4/25/2012 251 0.69    2.3627 2.1898 2.1867

FXTN 07-39 PIBD0712D395 11.5000 9M 4/28/2012 254 0.70    2.3709 2.1965 2.1932

RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 349 0.96 127.381558 2.4000 2:15:25 PM 2.4196 2.6308 2.4074 2.3992

FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 366 1.00    2.6722 2.4440 2.4324

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 403 1.10    2.7546 2.5219 2.4992

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 426 1.17    2.8057 2.5704 2.5406

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 457 1.25    2.8747 2.6357 2.5965

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 506 1.39    2.9837 2.7389 2.6849

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 508 1.39    2.9882 2.7431 2.6885

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 563 1.54 266.650000 3.0500 4:00:42 PM 3.0458 3.1105 2.8590 2.7877

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 573 1.57    3.1328 2.8801 2.8057

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 587 1.61    3.1639 2.9096 2.8310

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 636 1.74    3.2729 3.0128 2.9193

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 681 1.87    3.3730 3.1076 3.0005

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 713 1.95 12.000000 3.7500 11:26:31 AM 3.3330 3.4442 3.1750 3.0582

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 783 2.15    3.4847 3.2151 3.1167

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 807 2.21    3.4985 3.2289 3.1368

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 893 2.45 758.889000 3.4000 11:58:59 AM 3.4382 3.5482 3.2782 3.2087

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 950 2.60    3.5811 3.3108 3.2564

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1062 2.91    3.6458 3.3750 3.3500

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1133 3.10 395.527740 3.5850 3:48:28 PM 3.5786 3.8169 3.5624 3.5423

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1143 3.13    3.8410 3.5888 3.5694

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1153 3.16    3.8651 3.6152 3.5965

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1286 3.52    4.1857 3.9663 3.9568

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1364 3.74 100.000000 4.3500 11:13:27 AM 4.3500 4.3737 4.1722 4.1681

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1373 3.76    4.3954 4.1960 4.1925

FXTN 04-20    * PIBD0415G203 4.8750 4Y 7/21/2015 1433 3.93 250.000000 4.3500 11:14:04 AM 4.3570 4.5400 4.3544 4.3550

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1462 4.01 0.100000 4.6000 10:56:15 AM 4.6000 4.5714 4.3797 4.3700

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1468 4.02    4.5779 4.3850 4.3731

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1560 4.27    4.6775 4.4654 4.4205

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1580 4.33    4.6992 4.4829 4.4309

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1608 4.41    4.7295 4.5073 4.4453

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1623 4.45 595.000000 4.6250 3:28:43 PM 4.6621 4.7457 4.5205 4.4530

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1659 4.55 0.010000 5.0500 11:01:26 AM 5.0500 4.7847 4.5519 4.4716

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1686 4.62    4.8139 4.5755 4.4856

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1714 4.70    4.8442 4.6000 4.5000
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1844 5.05 11,061.030000 4.7300 3:35:24 PM 4.7495 4.8937 4.6617 4.5771

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1864 5.11 0.457100 4.7000 3:58:23 PM 4.7000 4.9013 4.6712 4.5890

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1917 5.25    4.9215 4.6963 4.6204

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2052 5.62 1,205.000000 4.8950 3:13:00 PM 4.9000 4.9728 4.7604 4.7005

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2076 5.69    4.9820 4.7718 4.7147

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2193 6.01 269.500000 5.0000 12:45:20 PM 5.0464 5.0265 4.8273 4.7841

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2197 6.02    5.0280 4.8292 4.7865

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2263 6.20    5.0531 4.8605 4.8256

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2358 6.46 25,435.200000 5.0495 4:13:56 PM 5.0528 5.0893 4.9056 4.8820

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2557 7.01 500.100000 5.0000 3:21:58 PM 5.0000 5.1650 5.0000 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2651 7.26    5.2385 5.0736 5.0737

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2742 7.51    5.3097 5.1448 5.1451

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3106 8.51    5.5944 5.4296 5.4306

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3289 9.01    5.7375 5.5729 5.5741

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3317 9.09    5.7594 5.5948 5.5960

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3408 9.34 250.000000 5.7700 2:50:00 PM 5.7750 5.8306 5.6660 5.6674

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3485 9.55 8,457.270000 5.7800 4:10:17 PM 5.7693 5.8908 5.7263 5.7278

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3541 9.70 610.000000 5.7900 3:39:00 PM 5.8053 5.9346 5.7701 5.7717

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3807 10.43 1,398.475899 5.8000 4:06:29 PM 5.8169 6.0647 5.9039 5.9051

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3861 10.58    6.0911 5.9311 5.9321

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4078 11.17    6.1973 6.0402 6.0409

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4204 11.52    6.2589 6.1036 6.1041

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4302 11.79    6.3069 6.1529 6.1532

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4449 12.19    6.3788 6.2269 6.2269

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4673 12.80    6.4883 6.3396 6.3391

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4736 12.98    6.5192 6.3713 6.3707

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4834 13.24    6.5671 6.4206 6.4199

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4988 13.67    6.6424 6.4981 6.4970

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5177 14.18    6.7349 6.5931 6.5918

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5217 14.29    6.7545 6.6133 6.6118

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5268 14.43    6.7794 6.6389 6.6374

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5590 15.32    6.9369 6.8009 6.7988

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5863 16.06    7.0705 6.9383 6.9356

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6318 17.31    7.2930 7.1672 7.1637

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6857 18.79    7.5567 7.4383 7.4339

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6919 18.96    7.5870 7.4695 7.4650

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7101 19.45    7.6760 7.5611 7.5562

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7275 19.93 11,729.539800 7.6300 4:04:15 PM 7.6434 7.7612 7.6486 7.6434

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7353 20.15    7.7691 7.6553 7.6498

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7774 21.30    7.8119 7.6913 7.6840

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8480 23.23    7.8837 7.7517 7.7415

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8809 24.13 50.000000 7.8050 10:30:36 AM 7.8050 7.9172 7.7798 7.7683

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8886 24.35 915.692000 7.7600 4:14:40 PM 7.7729 7.9250 7.7864 7.7746


