
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 42 0.12    3.2658 3.1310 3.0869

FXTN 10-28 PIBD1011J288 16.5000 2M 10/11/2011 63 0.17    3.0113 2.8893 2.7786

FXTN 05-64 PIBD0511J642 7.2500 2M 10/19/2011 71 0.19    2.9143 2.7972 2.6611

RTB 05-05 PIID0511L054 5.8750 4M 12/6/2011 119 0.33    2.6748 2.5643 2.3095

FXTN 04-19 PIBD0411L191 5.8750 4M 12/13/2011 126 0.35    2.7098 2.5955 2.3304

FXTN 03-18 PIBD0312A182 5.8750 5M 1/8/2012 152 0.42    2.8395 2.7116 2.4077

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 175 0.48    2.9543 2.8143 2.4762

FXTN 05-65 PIBD0512B658 5.7500 7M 2/21/2012 196 0.54 192.500000 3.2500 11:40:28 AM 3.2500 3.0246 2.8795 2.5422

FXTN 10-29 PIBD1012D291 13.0000 9M 4/25/2012 260 0.71    3.1740 3.0250 2.7500

FXTN 07-39 PIBD0712D395 11.5000 9M 4/28/2012 263 0.72    3.1810 3.0318 2.7597

RTB 05-06 PIID0512H067 7.1250 1Y 8/1/2012 358 0.98    3.3768 3.2220 3.0329

FXTN 07-40 PIBD0712H408 11.3750 1.5Y 8/18/2012 375 1.03    3.3954 3.2397 3.0595

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 412 1.13    3.4359 3.2784 3.1175

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 435 1.19    3.4610 3.3025 3.1535

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 466 1.28    3.4950 3.3349 3.2020

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 515 1.41    3.5486 3.3861 3.2788

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 517 1.42    3.5507 3.3882 3.2819

FXTN 07-43 PIBD0713C438 8.7500 2Y 3/3/2013 572 1.57 0.311000 3.7500 2:59:21 PM 3.7500 3.6109 3.4457 3.3680

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 582 1.59    3.6219 3.4561 3.3837

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 596 1.63    3.6372 3.4708 3.4056

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 645 1.77    3.6908 3.5220 3.4824

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 690 1.89    3.7400 3.5690 3.5528

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 722 1.98 100.000000 3.6050 10:02:41 AM 3.6025 3.7750 3.6025 3.6030

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 792 2.17    3.8069 3.6221 3.6224

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 816 2.24    3.8179 3.6288 3.6291

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 902 2.47    3.8571 3.6528 3.6530

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 959 2.63    3.8831 3.6687 3.6689

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1071 2.93    3.9342 3.7000 3.7000

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1142 3.13    4.0756 3.8531 3.8502

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1152 3.16    4.0955 3.8747 3.8714

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1162 3.18    4.1155 3.8962 3.8925

FXTN 10-36 PIBD1015B367 12.3750 4Y 2/24/2015 1295 3.55    4.3803 4.1830 4.1740

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1373 3.76    4.5357 4.3512 4.3390

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1382 3.79    4.5536 4.3706 4.3580

FXTN 04-20    * PIBD0415G203 4.8750 4Y 7/21/2015 1442 3.95    4.6731 4.5000 4.4850

RTB 05-09 PIID0515H097 5.8750 4.5Y 8/19/2015 1471 4.03    4.6995 4.5222 4.5056

FXTN 10-37 PIBD1015H370 11.8750 4.5Y 8/25/2015 1477 4.05    4.7049 4.5268 4.5099

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1569 4.30    4.7887 4.5972 4.5754

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1589 4.35    4.8069 4.6125 4.5896

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1617 4.43    4.8324 4.6339 4.6096

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1632 4.47 51.000000 4.8750 2:33:02 PM 4.7524 4.8460 4.6454 4.6202

RTB 05-10 PIID0516C107 6.0000 5Y 3/3/2016 1668 4.57 0.545000 4.9000 11:18:07 AM 4.9000 4.8788 4.6729 4.6459

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1695 4.64    4.9034 4.6936 4.6651

FXTN 10-41    * PIBD1016D416 7.0000 5Y 4/27/2016 1723 4.72    4.9288 4.7150 4.6850
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FXTN 10-42 PIBD1016I420 9.1250 5.5Y 9/4/2016 1853 5.08 2,950.000000 4.8950 3:46:09 PM 4.8891 5.0131 4.8166 4.7921

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1873 5.13 5.855000 5.1250 11:33:40 AM 5.0815 5.0261 4.8323 4.8086

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1926 5.28 26.700000 5.0500 10:41:24 AM 5.0500 5.0604 4.8737 4.8523

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2061 5.65    5.1480 4.9793 4.9636

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2085 5.71    5.1635 4.9980 4.9833

RTB 07-02 PIID0717H026 6.6250 6.5Y 8/19/2017 2202 6.03 0.400000 5.5000 11:03:38 AM 5.5000 5.2394 5.0895 5.0798

FXTN 10-44 PIBD1017H447 7.7500 6.5Y 8/23/2017 2206 6.04    5.2420 5.0926 5.0830

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2272 6.22    5.2848 5.1442 5.1374

FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2367 6.48 5,671.893000 5.2150 2:35:45 PM 5.2157 5.3463 5.2185 5.2157

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2660 7.29    5.5308 5.3964 5.3873

FXTN 10-48 PIBD1019B485 7.8750 8Y 2/19/2019 2751 7.54    5.5880 5.4517 5.4406

FXTN 10-50 PIBD1020B508 7.7500 9Y 2/18/2020 3115 8.53    5.8172 5.6727 5.6537

RTB 10-01 PIID1020H015 7.2500 9.5Y 8/19/2020 3298 9.04    5.9323 5.7838 5.7608

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3326 9.11    5.9500 5.8008 5.7772

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3417 9.36 0.502000 6.2500 8:58:17 AM 6.2500 6.0072 5.8560 5.8305

RTB 10-02 PIID1021C027 7.3750 10Y 3/3/2021 3494 9.57 37.365000 5.8500 3:52:35 PM 5.9393 6.0557 5.9028 5.8756

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3550 9.73 660.000000 5.8875 2:01:21 PM 5.9066 6.0910 5.9368 5.9084

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3816 10.45 3.000000 5.8900 11:02:31 AM 6.0295 6.2248 6.0741 6.0480

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3870 10.60    6.2520 6.1019 6.0764

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4087 11.20    6.3612 6.2139 6.1903

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4213 11.54    6.4247 6.2789 6.2564

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4311 11.81    6.4740 6.3295 6.3079

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4458 12.21    6.5480 6.4054 6.3851

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4682 12.83    6.6607 6.5210 6.5027

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4745 13.00    6.6924 6.5535 6.5357

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4843 13.27    6.7418 6.6040 6.5872

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4997 13.69    6.8193 6.6835 6.6681

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5186 14.21    6.9144 6.7810 6.7673

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5226 14.32    6.9345 6.8017 6.7883

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5277 14.46    6.9602 6.8280 6.8151

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5599 15.34    7.1223 6.9942 6.9841

FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 5872 16.09 34.000000 7.3500 10:40:25 AM 7.3500 7.2597 7.1351 7.1274

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6327 17.33    7.4887 7.3699 7.3663

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6866 18.81    7.7600 7.6480 7.6493

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6928 18.98    7.7912 7.6800 7.6818

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7110 19.48    7.8828 7.7739 7.7774

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7284 19.96 3,797.229000 7.9050 4:08:37 PM 7.8687 7.9704 7.8637 7.8687

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7362 20.17    7.9773 7.8691 7.8733

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7783 21.32    8.0147 7.8982 7.8982

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8489 23.26    8.0774 7.9469 7.9398

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8818 24.16 236.000000 7.8750 2:29:31 PM 7.9728 8.1066 7.9696 7.9592

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8895 24.37 107.451000 7.9500 12:08:31 PM 7.9439 8.1135 7.9749 7.9638


