
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 20 0.05    2.7225 2.6559 2.6559

FXTN 10-28 PIBD1011J288 16.5000 1M 10/11/2011 41 0.11    1.2942 1.1752 1.1578

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 49 0.13    1.2607 1.1421 1.1015

RTB 05-05 PIID0511L054 5.8750 3M 12/6/2011 97 0.27    1.0923 0.9728 0.8239

FXTN 04-19 PIBD0411L191 5.8750 4M 12/13/2011 104 0.28    1.0953 0.9731 0.8350

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 130 0.36    1.1061 0.9741 0.8760

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 153 0.42    1.1157 0.9751 0.9123

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 174 0.48 1.068000 1.5000 11:17:15 AM 1.5000 1.1245 0.9760 0.9455

FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 238 0.65    1.2774 1.1169 1.1116

FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 241 0.66 1.000000 2.0000 11:17:28 AM 2.0000 1.2864 1.1254 1.1203

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 336 0.92 58.500000 1.8500 3:46:16 PM 1.8500 1.5706 1.3974 1.3964

FXTN 07-40 PIBD0712H408 11.3750 1Y 8/18/2012 353 0.97    1.6215 1.4461 1.4458

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 390 1.07    1.7751 1.5747 1.5721

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 413 1.13    1.8738 1.6563 1.6521

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 444 1.22    2.0068 1.7663 1.7599

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 493 1.35    2.2171 1.9403 1.9303

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 495 1.36    2.2257 1.9474 1.9372

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 550 1.51    2.4617 2.1426 2.1285

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 560 1.53    2.5046 2.1781 2.1632

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 574 1.57    2.5647 2.2278 2.2119

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 623 1.71 1.700000 3.2500 11:17:32 AM 3.2500 2.7750 2.4017 2.3823

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 668 1.83    2.9681 2.5614 2.5387

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 700 1.92    3.1054 2.6750 2.6500

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 770 2.11    3.1375 2.7502 2.7302

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 794 2.18    3.1485 2.7760 2.7577

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 880 2.41 2.000000 3.2000 11:17:19 AM 3.2000 3.1879 2.8684 2.8563

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 937 2.57    3.2140 2.9297 2.9216

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1049 2.87 0.420000 3.8750 11:18:06 AM 3.8750 3.2654 3.0500 3.0500

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1120 3.07 13.650000 3.7250 2:57:46 PM 3.2846 3.4680 3.2633 3.2590

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1130 3.10    3.4965 3.2934 3.2884

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1140 3.12    3.5250 3.3234 3.3178

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1273 3.49 1.300000 4.3750 11:17:58 AM 4.3750 3.9045 3.7231 3.7093

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1351 3.70 10.000000 4.3750 2:34:47 PM 4.3750 4.1271 3.9575 3.9389

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1360 3.73    4.1528 3.9845 3.9654

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1420 3.89    4.3240 4.1648 4.1420

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1449 3.97 3.250000 4.5000 11:46:51 AM 4.5191 4.4067 4.2520 4.2273

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1455 3.99    4.4238 4.2700 4.2450

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1547 4.24 2.000000 4.6500 11:30:55 AM 4.6500 4.5142 4.2999 4.2843

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1567 4.29    4.5338 4.3064 4.2928

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1595 4.37    4.5613 4.3155 4.3048

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1610 4.41 1.000000 4.6500 10:28:59 AM 4.6500 4.5760 4.3204 4.3112

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1646 4.51 6.450000 4.6000 11:47:13 AM 4.5677 4.6114 4.3321 4.3265

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1673 4.58    4.6379 4.3409 4.3380

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1701 4.66    4.6654 4.3500 4.3500
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1831 5.02 2,600.000000 4.7200 3:54:10 PM 4.7251 4.7455 4.4502 4.4502

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1851 5.07 4.000000 4.7500 10:23:03 AM 4.7500 4.7578 4.4657 4.4657

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1904 5.22    4.7904 4.5065 4.5065

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2039 5.59 400.000000 4.9000 3:37:04 PM 4.9000 4.8736 4.6106 4.6106

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2063 5.65    4.8884 4.6291 4.6291

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2180 5.97    4.9604 4.7193 4.7193

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2184 5.98 4.964000 4.9500 11:18:16 AM 4.9500 4.9629 4.7224 4.7224

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2250 6.16    5.0035 4.7733 4.7733

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2345 6.42    5.0620 4.8466 4.8466

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2544 6.97    5.1846 5.0000 5.0000

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2638 7.23    5.2570 5.0750 5.0734

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2729 7.48    5.3271 5.1476 5.1444

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3093 8.47    5.6074 5.4381 5.4285

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3276 8.98 4.500000 5.7000 11:59:42 AM 5.7000 5.7483 5.5842 5.5713

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3304 9.05    5.7698 5.6065 5.5932

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3395 9.30    5.8399 5.6791 5.6642

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3472 9.51 659.320498 5.7600 4:03:50 PM 5.7602 5.8992 5.7406 5.7243

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3528 9.67 350.000000 5.7700 3:50:31 PM 5.7829 5.9423 5.7853 5.7680

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3794 10.39 250.200000 5.8000 3:43:11 PM 5.7990 6.0667 5.9120 5.8957

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3848 10.54    6.0920 5.9377 5.9216

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4065 11.14    6.1935 6.0410 6.0258

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4191 11.48    6.2524 6.1010 6.0863

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4289 11.75    6.2983 6.1477 6.1333

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4436 12.15    6.3670 6.2177 6.2039

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4660 12.77    6.4718 6.3244 6.3114

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4723 12.94    6.5013 6.3544 6.3417

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4821 13.21    6.5471 6.4010 6.3887

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4975 13.63    6.6191 6.4744 6.4627

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5164 14.15    6.7075 6.5644 6.5534

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5204 14.26    6.7262 6.5834 6.5726

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5255 14.40    6.7501 6.6077 6.5971

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5577 15.28    6.9007 6.7610 6.7516

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5850 16.03    7.0284 6.8910 6.8827

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6305 17.27    7.2412 7.1077 7.1011

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6844 18.75    7.4933 7.3644 7.3599

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6906 18.92    7.5223 7.3939 7.3896

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7088 19.42    7.6075 7.4806 7.4770

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7262 19.90 3,434.470188 7.5615 4:12:46 PM 7.5605 7.6888 7.5634 7.5605

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7340 20.11    7.6994 7.5745 7.5695

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7761 21.26    7.7561 7.6344 7.6177

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8467 23.20    7.8512 7.7348 7.6985

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8796 24.10 2.030000 7.6250 11:29:46 AM 7.6250 7.8956 7.7816 7.7362

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8873 24.31 19.410000 7.7500 3:04:03 PM 7.7026 7.9060 7.7925 7.7450


