
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 12 0.03    3.3755 3.3333 3.3333

FXTN 10-28 PIBD1011J288 16.5000 1M 10/11/2011 33 0.09    1.2288 1.1061 1.1061

FXTN 05-64 PIBD0511J642 7.2500 1M 10/19/2011 41 0.11    1.0663 0.9356 0.9245

RTB 05-05 PIID0511L054 5.8750 3M 12/6/2011 89 0.24    0.6532 0.4942 0.4064

FXTN 04-19 PIBD0411L191 5.8750 3M 12/13/2011 96 0.26    0.6574 0.4988 0.4124

FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 122 0.33    0.7129 0.5588 0.4851

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 145 0.40    0.7620 0.6119 0.5494

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 166 0.45 6.527100 0.6000 4:13:57 PM 0.6000 0.8068 0.6604 0.6081

FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 230 0.63    0.9189 0.7812 0.7089

FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 233 0.64    0.9238 0.7864 0.7125

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 328 0.90 5.000000 1.1000 11:38:10 AM 1.1000 1.0790 0.9535 0.8267

FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 345 0.95    1.1067 0.9834 0.8471

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 382 1.05 100.135000 1.2500 3:36:41 PM 1.1010 1.2225 1.0892 0.9499

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 405 1.11    1.3270 1.1790 1.0483

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 436 1.19    1.4678 1.3001 1.1808

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 485 1.33    1.6904 1.4915 1.3902

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 487 1.33    1.6995 1.4993 1.3988

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 542 1.48    1.9493 1.7141 1.6338

FXTN 05-66 PIBD0513C664 6.6250 2Y 3/13/2013 552 1.51    1.9948 1.7532 1.6766

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 566 1.55    2.0584 1.8079 1.7364

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 615 1.68    2.2810 1.9993 1.9459

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 660 1.81    2.4854 2.1750 2.1382

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 692 1.90    2.6308 2.3000 2.2750

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 762 2.09    2.7518 2.4274 2.4054

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 786 2.15    2.7933 2.4710 2.4501

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 872 2.39 35.000000 3.5000 10:32:11 AM 3.3992 2.9420 2.6275 2.6102

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 929 2.55    3.0406 2.7312 2.7164

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1041 2.85    3.2342 2.9350 2.9250

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1112 3.05 205.620000 3.7000 3:35:57 PM 3.2527 3.4397 3.1737 3.1655

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1122 3.07    3.4687 3.2073 3.1993

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1132 3.10    3.4976 3.2409 3.2332

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1265 3.47    3.8825 3.6881 3.6836

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1343 3.68 100.000000 4.3000 10:45:55 AM 4.3000 4.1082 3.9503 3.9478

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1352 3.70    4.1343 3.9806 3.9783

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1412 3.87 200.000000 4.3000 10:45:27 AM 4.3000 4.3079 4.1823 4.1815

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1441 3.95    4.3919 4.2798 4.2797

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1447 3.96    4.4092 4.3000 4.3000

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1539 4.22    4.4878 4.3734 4.3739

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1559 4.27    4.5049 4.3894 4.3899

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1587 4.35    4.5288 4.4117 4.4124

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1602 4.39 0.471830 4.0250 9:15:44 AM 4.0250 4.5416 4.4237 4.4244

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1638 4.49 49.833000 4.3051 3:17:29 PM 4.5387 4.5724 4.4524 4.4533

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1665 4.56    4.5954 4.4739 4.4750

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1693 4.64    4.6193 4.4963 4.4975
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FXTN 10-42    * PIBD1016I420 9.1250 5Y 9/4/2016 1823 4.99 1,900.000000 4.6250 4:09:18 PM 4.6018 4.7304 4.6000 4.6018

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1843 5.05 0.943660 4.2250 9:15:12 AM 4.2250 4.7390 4.6076 4.6095

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1896 5.19    4.7619 4.6277 4.6298

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2031 5.56    4.8203 4.6789 4.6815

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2055 5.63 0.229760 4.3750 9:14:29 AM 4.3750 4.8306 4.6880 4.6907

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2172 5.95 146.199075 4.7850 10:58:12 AM 4.7596 4.8812 4.7324 4.7355

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2176 5.96    4.8829 4.7339 4.7371

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2242 6.14 1.437000 4.7500 2:34:56 PM 4.7500 4.9114 4.7589 4.7623

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2337 6.40 3,600.000000 4.8400 3:42:40 PM 4.8305 4.9525 4.7950 4.7987

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2536 6.95 2,220.528000 4.8850 3:43:35 PM 4.8750 5.0385 4.8705 4.8750

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2630 7.21    5.1060 4.9401 4.9442

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2721 7.45    5.1715 5.0076 5.0113

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3085 8.45    5.4332 5.2775 5.2795

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3268 8.95 1.000000 5.6750 10:31:48 AM 5.6750 5.5648 5.4132 5.4143

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3296 9.03    5.5849 5.4339 5.4350

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3387 9.28 160.721000 5.5000 3:49:34 PM 5.5527 5.6503 5.5014 5.5020

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3464 9.49 1,734.700000 5.6500 3:58:07 PM 5.5656 5.7057 5.5585 5.5587

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3520 9.64 150.000000 5.6000 10:45:54 AM 5.6000 5.7460 5.6000 5.6000

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3786 10.37 338.065792 5.6500 4:07:51 PM 5.6518 5.8553 5.7093 5.7107

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3840 10.52    5.8775 5.7315 5.7332

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4057 11.12    5.9667 5.8206 5.8235

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4183 11.46    6.0185 5.8724 5.8759

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4281 11.73    6.0588 5.9126 5.9167

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4428 12.13    6.1192 5.9730 5.9779

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4652 12.75    6.2113 6.0650 6.0711

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4715 12.92    6.2371 6.0909 6.0974

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4813 13.19    6.2774 6.1312 6.1382

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4967 13.61    6.3407 6.1944 6.2023

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5156 14.13    6.4184 6.2721 6.2809

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5196 14.24    6.4349 6.2885 6.2976

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5247 14.38    6.4558 6.3095 6.3188

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5569 15.26    6.5882 6.4417 6.4528

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5842 16.01    6.7004 6.5539 6.5664

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6297 17.25    6.8874 6.7408 6.7558

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6836 18.73    7.1090 6.9622 6.9802

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6898 18.90    7.1344 6.9877 7.0060

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7080 19.40 200.000000 7.2300 3:01:36 PM 7.2300 7.2092 7.0625 7.0817

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7254 19.87 5,690.585389 7.1650 4:11:52 PM 7.1515 7.2808 7.1339 7.1541

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7332 20.09    7.2932 7.1439 7.1644

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7753 21.24    7.3600 7.1979 7.2198

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8459 23.18    7.4721 7.2884 7.3128

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8788 24.08 15.500000 7.4500 3:59:43 PM 7.4572 7.5243 7.3306 7.3561

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8865 24.29 522.183000 7.4500 3:54:16 PM 7.3636 7.5365 7.3404 7.3663


