
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 2M 9/20/2011 46 0.13    3.0228 2.8491 2.8489

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 67 0.18    2.7863 2.6054 2.6048

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 75 0.21    2.6962 2.5125 2.5118

RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 123 0.34    2.6485 2.4156 2.4150

FXTN 04-19 PIBD0411L191 5.8750 5M 12/13/2011 130 0.36    2.6712 2.4291 2.4285

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 156 0.43    2.7554 2.4792 2.4789

SPTB 10-02 SPTB1012A021 14.0000 6M 1/31/2012 179 0.49    2.8299 2.5236 2.5235

FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 200 0.55    2.8830 2.5800 2.5800

FXTN 10-29 PIBD1012D291 13.0000 9M 4/25/2012 264 0.72    3.0173 2.7820 2.7820

FXTN 07-39 PIBD0712D395 11.5000 9M 4/28/2012 267 0.73    3.0236 2.7915 2.7915

RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 362 0.99    3.2115 3.0550 3.0550

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 379 1.04    3.2379 3.0793 3.0793

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 416 1.14 334.518401 3.7500 3:20:30 PM 3.3611 3.2954 3.1321 3.1321

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 439 1.20    3.3311 3.1650 3.1650

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 470 1.29    3.3792 3.2093 3.2093

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 519 1.42    3.4554 3.2793 3.2793

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 521 1.43 21.800000 3.3300 3:57:55 PM 3.3300 3.4585 3.2821 3.2821

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 576 1.58 1.800000 3.6300 3:03:02 PM 3.6300 3.5439 3.3607 3.3607

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 586 1.61    3.5594 3.3750 3.3750

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 600 1.64    3.5812 3.3950 3.3950

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 649 1.78    3.6573 3.4650 3.4650

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 694 1.90    3.7272 3.5293 3.5293

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 726 1.99 10.500000 4.2500 2:07:25 PM 3.9067 3.7769 3.5750 3.5750

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 796 2.18    3.8263 3.6101 3.6031

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 820 2.25    3.8432 3.6221 3.6127

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 906 2.48    3.9039 3.6653 3.6472

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 963 2.64    3.9441 3.6938 3.6701

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1075 2.95    4.0231 3.7500 3.7150

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1146 3.14 3.918000 3.8000 2:46:30 PM 4.3723 4.1493 3.8935 3.8557

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1156 3.17    4.1671 3.9137 3.8755

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1166 3.19    4.1849 3.9340 3.8953

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1299 3.56    4.4213 4.2028 4.1588

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1377 3.77    4.5600 4.3605 4.3133

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1386 3.80    4.5760 4.3787 4.3311

FXTN 04-20    * PIBD0415G203 4.8750 4Y 7/21/2015 1446 3.96 0.246000 4.3750 10:12:22 AM 4.3750 4.6827 4.5000 4.4500

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1475 4.04 4.350000 4.4750 3:57:14 PM 4.7405 4.7083 4.5232 4.4773

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1481 4.06    4.7136 4.5280 4.4830

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1573 4.31    4.7948 4.6017 4.5698

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1593 4.36    4.8125 4.6177 4.5886

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1621 4.44    4.8372 4.6401 4.6150

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1636 4.48 3.576000 4.7150 3:48:42 PM 4.7574 4.8504 4.6521 4.6292

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1672 4.58 7.500000 4.9500 3:47:15 PM 4.9367 4.8822 4.6810 4.6631

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1699 4.65    4.9060 4.7026 4.6886

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1727 4.73    4.9308 4.7250 4.7150
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1857 5.09 663.461000 4.9000 3:18:34 PM 4.8849 5.0014 4.8174 4.8117

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1877 5.14 31.628000 5.0750 3:46:48 PM 5.0732 5.0123 4.8316 4.8266

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1930 5.29    5.0411 4.8693 4.8661

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2065 5.66    5.1145 4.9653 4.9665

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2089 5.72    5.1275 4.9824 4.9844

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2206 6.04 0.800000 5.4000 12:01:34 PM 5.4000 5.1911 5.0655 5.0715

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2210 6.05 50.000000 5.2000 12:17:45 PM 5.2000 5.1933 5.0684 5.0744

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2276 6.24 100.648598 5.1000 2:07:17 PM 5.1797 5.2291 5.1153 5.1236

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2371 6.50 2,098.700000 5.2000 4:05:08 PM 5.1943 5.2808 5.1829 5.1943

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2664 7.30    5.4632 5.3595 5.3696

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2755 7.55 2.087860 5.2750 2:06:22 PM 5.7158 5.5198 5.4143 5.4241

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3119 8.55 2.400000 5.6000 11:39:37 AM 5.6000 5.7465 5.6337 5.6419

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3302 9.05    5.8604 5.7440 5.7515

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3330 9.12    5.8778 5.7609 5.7682

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3421 9.37 102.213641 5.9250 3:25:01 PM 5.8985 5.9345 5.8157 5.8227

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3498 9.58 75.880000 5.9500 3:03:28 PM 6.0554 5.9824 5.8621 5.8688

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3554 9.74 2,775.000000 5.9150 3:34:35 PM 5.8981 6.0173 5.8959 5.9023

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3820 10.47 370.536867 5.9000 12:01:37 PM 5.9185 6.1498 6.0312 6.0377

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3874 10.61    6.1767 6.0587 6.0652

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4091 11.21    6.2847 6.1691 6.1757

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4217 11.55    6.3475 6.2332 6.2399

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4315 11.82    6.3963 6.2831 6.2898

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4462 12.22    6.4695 6.3579 6.3646

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4686 12.84    6.5811 6.4718 6.4787

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4749 13.01    6.6124 6.5039 6.5108

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4847 13.28    6.6613 6.5537 6.5607

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 5001 13.70    6.7379 6.6321 6.6391

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5190 14.22    6.8321 6.7282 6.7354

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5230 14.33    6.8520 6.7486 6.7557

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5281 14.47    6.8774 6.7745 6.7817

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5603 15.35    7.0378 6.9384 6.9457

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5876 16.10    7.1737 7.0773 7.0847

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6331 17.35    7.4003 7.3088 7.3164

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6870 18.82 20.000000 7.8000 2:51:17 PM 7.8000 7.6687 7.5830 7.5908

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6932 18.99    7.6996 7.6145 7.6224

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7114 19.49    7.7903 7.7071 7.7151

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7288 19.97 5,795.247166 7.7921 3:53:45 PM 7.8037 7.8769 7.7957 7.8037

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7366 20.18    7.8855 7.7993 7.8070

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7787 21.33    7.9317 7.8187 7.8248

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8493 23.27    8.0093 7.8513 7.8546

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8822 24.17 33.673000 7.8500 3:30:58 PM 7.8574 8.0454 7.8665 7.8685

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8899 24.38 208.350000 7.8900 3:19:43 PM 7.8740 8.0538 7.8700 7.8717


