
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 25 0.07    2.1202 2.0250 2.0250

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 46 0.13    1.2800 1.1478 1.1201

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 54 0.15    1.2512 1.1156 1.0709

RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 102 0.28    1.1329 0.9786 0.8906

FXTN 04-19 PIBD0411L191 5.8750 4M 12/13/2011 109 0.30    1.1372 0.9805 0.9093

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 135 0.37    1.1530 0.9876 0.9788

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 158 0.43    1.1670 0.9940 1.0404

FXTN 05-65 PIBD0512B658 5.7500 6M 2/21/2012 179 0.49 132.099000 1.4000 3:31:12 PM 1.0992 1.1798 0.9997 1.0966

FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 243 0.67    1.3433 1.1748 1.2380

FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 246 0.67    1.3511 1.1831 1.2446

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 341 0.93 250.000000 1.6000 11:06:41 AM 1.6000 1.5968 1.4467 1.4538

FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 358 0.98    1.6408 1.4939 1.4912

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 395 1.08    1.7915 1.6224 1.6155

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 418 1.15    1.8893 1.7042 1.6959

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 449 1.23    2.0211 1.8144 1.8044

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 498 1.36    2.2294 1.9887 1.9758

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 500 1.37    2.2379 1.9958 1.9828

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 555 1.52 19.975000 2.7000 3:18:29 PM 2.7000 2.4718 2.1915 2.1752

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 565 1.55    2.5143 2.2270 2.2102

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 579 1.59    2.5739 2.2768 2.2592

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 628 1.72    2.7822 2.4511 2.4306

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 673 1.84    2.9735 2.6112 2.5880

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 705 1.93    3.1096 2.7250 2.7000

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 775 2.12    3.1652 2.8002 2.7742

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 799 2.19 24.000000 3.2500 3:30:35 PM 3.2500 3.1842 2.8260 2.7997

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 885 2.42 35.310000 2.9400 8:57:31 AM 2.9600 3.2524 2.9184 2.8908

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 942 2.58    3.2977 2.9797 2.9513

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1054 2.89    3.3865 3.1000 3.0700

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1125 3.08 5.000000 4.3500 2:01:10 PM 4.3500 3.5846 3.3142 3.2758

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1135 3.11    3.6125 3.3444 3.3047

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1145 3.14    3.6404 3.3746 3.3337

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1278 3.50    4.0115 3.7759 3.7192

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1356 3.72    4.2291 4.0112 3.9452

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1365 3.74    4.2542 4.0384 3.9713

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1425 3.90    4.4216 4.2194 4.1452

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1454 3.98 0.200000 4.6500 2:41:31 PM 4.6500 4.5025 4.3069 4.2292

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1460 4.00 50.000000 4.2450 3:47:44 PM 4.2450 4.5192 4.3250 4.2466

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1552 4.25    4.5746 4.3343 4.3881

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1572 4.31    4.5866 4.3364 4.4189

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1600 4.38    4.6035 4.3392 4.4620

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1615 4.42 48.906000 4.5000 4:04:38 PM 4.5179 4.6125 4.3408 4.4850

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1651 4.52 75.625000 4.6150 2:25:40 PM 4.6250 4.6342 4.3444 4.5404

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1678 4.60    4.6505 4.3472 4.5820

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1706 4.67    4.6673 4.3500 4.6250
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1836 5.03 813.275000 4.7450 3:25:48 PM 4.7476 4.7506 4.4502 4.6828

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1856 5.08 24.300000 4.7000 2:34:25 PM 4.8439 4.7635 4.4657 4.6917

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1909 5.23    4.7974 4.5065 4.7153

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2044 5.60 350.000000 4.9024 3:41:28 PM 4.9024 4.8840 4.6106 4.7754

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2068 5.67    4.8994 4.6291 4.7860

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2185 5.99 28.202000 5.5000 2:52:17 PM 5.1033 4.9744 4.7193 4.8381

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2189 6.00    4.9769 4.7224 4.8399

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2255 6.18 36.813400 4.8500 2:46:53 PM 4.8500 5.0192 4.7733 4.8692

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2350 6.44 2,000.000000 4.9650 10:48:42 AM 4.9685 5.0801 4.8466 4.9115

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2549 6.98    5.2077 5.0000 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2643 7.24    5.2804 5.0726 5.0726

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2734 7.49 2.881177 5.0000 2:46:28 PM 5.0000 5.3509 5.1429 5.1429

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3098 8.49    5.6326 5.4241 5.4241

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3281 8.99 3.000000 5.8250 2:52:27 PM 5.8250 5.7742 5.5655 5.5655

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3309 9.07 100.000000 5.7250 10:32:10 AM 5.7250 5.7959 5.5871 5.5871

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3400 9.32 93.296255 5.7250 3:24:22 PM 5.7497 5.8663 5.6574 5.6574

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3477 9.53 767.200000 5.7500 3:23:44 PM 5.7528 5.9259 5.7169 5.7169

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3533 9.68 550.000000 5.7700 11:22:35 AM 5.7705 5.9692 5.7601 5.7602

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3799 10.41 8.500000 5.7200 3:23:22 PM 5.7626 6.0932 5.8877 5.8877

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3853 10.56    6.1184 5.9135 5.9136

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4070 11.15    6.2195 6.0176 6.0176

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4196 11.50    6.2782 6.0780 6.0780

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4294 11.76    6.3239 6.1249 6.1250

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4441 12.17    6.3924 6.1954 6.1955

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4665 12.78    6.4968 6.3028 6.3029

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4728 12.95    6.5261 6.3330 6.3331

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4826 13.22    6.5718 6.3800 6.3800

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4980 13.64    6.6436 6.4538 6.4539

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5169 14.16    6.7317 6.5444 6.5445

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5209 14.27    6.7503 6.5636 6.5637

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5260 14.41    6.7741 6.5880 6.5881

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5582 15.29    6.9241 6.7424 6.7425

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5855 16.04    7.0514 6.8732 6.8733

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6310 17.29    7.2634 7.0913 7.0915

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6849 18.76    7.5146 7.3497 7.3499

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6911 18.93    7.5435 7.3794 7.3796

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7093 19.43    7.6283 7.4667 7.4668

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7267 19.91 4,107.179440 7.5550 3:56:28 PM 7.5503 7.7094 7.5501 7.5503

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7345 20.12    7.7179 7.5589 7.5583

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7766 21.28    7.7635 7.6064 7.6017

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8472 23.21    7.8402 7.6862 7.6744

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8801 24.11 9.567600 7.6000 3:37:55 PM 7.6114 7.8759 7.7233 7.7083

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8878 24.32 656.909500 7.7500 3:56:30 PM 7.7178 7.8842 7.7320 7.7163


