
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 8 0.02    3.8461 3.8194 3.8194

FXTN 10-28 PIBD1011J288 16.5000 <1M 10/11/2011 29 0.08    1.8843 1.7778 1.7778

FXTN 05-64 PIBD0511J642 7.2500 1M 10/19/2011 37 0.10    1.1369 1.0000 1.0000

RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 85 0.23    0.5951 0.3997 0.3997

FXTN 04-19 PIBD0411L191 5.8750 3M 12/13/2011 92 0.25    0.5955 0.3994 0.3989

FXTN 03-18 PIBD0312A182 5.8750 4M 1/8/2012 118 0.32    0.6457 0.4522 0.4498

SPTB 10-02 SPTB1012A021 14.0000 5M 1/31/2012 141 0.39    0.6902 0.4990 0.4948

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 162 0.44 17.590000 0.5800 12:45:06 PM 0.5800 0.7308 0.5417 0.5359

FXTN 10-29 PIBD1012D291 13.0000 8M 4/25/2012 226 0.62    0.8489 0.6618 0.6519

FXTN 07-39 PIBD0712D395 11.5000 8M 4/28/2012 229 0.63    0.8543 0.6671 0.6570

RTB 05-06 PIID0512H067 7.1250 11M 8/1/2012 324 0.89 18.795541 0.8500 2:05:32 PM 0.8974 1.0226 0.8331 0.8178

FXTN 07-40 PIBD0712H408 11.3750 11M 8/18/2012 341 0.93    1.0527 0.8628 0.8465

RTB 03-07 PIID0312I070 5.2500 1.5Y 9/24/2012 378 1.04 168.492400 1.2500 12:18:22 PM 0.9737 1.1731 0.9726 0.9548

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 401 1.10    1.2803 1.0674 1.0491

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 432 1.18    1.4247 1.1951 1.1761

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 481 1.32    1.6530 1.3970 1.3769

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 483 1.32    1.6623 1.4053 1.3851

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 538 1.47 11.627000 2.0000 3:14:23 PM 1.7987 1.9185 1.6319 1.6104

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 548 1.50    1.9651 1.6731 1.6514

FXTN 10-31 PIBD1013C316 12.7500 2Y 3/27/2013 562 1.54    2.0303 1.7308 1.7087

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 611 1.67    2.2586 1.9327 1.9095

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 656 1.80    2.4682 2.1181 2.0939

RTB 05-07     * PIID0513G075 9.0000 2Y 7/31/2013 688 1.88 3.000000 3.2500 2:34:50 PM 3.2500 2.6173 2.2500 2.2250

FXTN 10-33 PIBD1013J337 11.0000 2.5Y 10/9/2013 758 2.08    2.7303 2.3804 2.3554

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 782 2.14    2.7691 2.4251 2.4001

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 868 2.38 200.000000 2.8000 11:52:10 AM 2.7249 2.9079 2.5852 2.5602

FXTN 10-34 PIBD1014C341 12.3750 3Y 3/25/2014 925 2.53    2.9999 2.6914 2.6664

FXTN 10-35    * PIBD1014G356 12.7500 3Y 7/15/2014 1037 2.84    3.1808 2.9000 2.8750

RTB 05-08 PIID0514I080 6.2500 3.5Y 9/24/2014 1108 3.04 2.326000 3.3500 9:47:15 AM 3.3500 3.3947 3.1318 3.1070

FXTN 07-46 PIBD0714J466 6.5000 3.5Y 10/4/2014 1118 3.06    3.4248 3.1644 3.1396

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1128 3.09    3.4549 3.1971 3.1723

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1261 3.45    3.8556 3.6313 3.6068

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1339 3.67 594.000000 4.2000 4:00:42 PM 4.1794 4.0905 3.8859 3.8617

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1348 3.69 1,500.000000 4.1500 3:35:35 PM 4.1900 4.1177 3.9153 3.8911

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1408 3.86 225.000000 4.2750 3:15:58 PM 4.2694 4.2984 4.1111 4.0871

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1437 3.94 117.000000 4.8500 2:27:32 PM 4.3294 4.3858 4.2058 4.1818

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1443 3.95    4.4038 4.2254 4.2014

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1535 4.21    4.4975 4.3217 4.2901

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1555 4.26    4.5178 4.3426 4.3093

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1583 4.34    4.5463 4.3719 4.3363

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1598 4.38 7.700000 4.5750 2:49:39 PM 4.5487 4.5616 4.3876 4.3507

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1634 4.48    4.5982 4.4252 4.3854

FXTN 10-40 PIBD1016C407 7.5000 5Y 3/30/2016 1661 4.55    4.6257 4.4535 4.4114

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1689 4.63    4.6542 4.4828 4.4384
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FXTN 10-42    * PIBD1016I420 9.1250 5Y 9/4/2016 1819 4.98 1,201.711000 4.6250 3:09:55 PM 4.5636 4.7865 4.6187 4.5636

RTB 07-01 PIID0716I018 7.0000 5.5Y 9/24/2016 1839 5.04 2.736000 4.7000 11:50:56 AM 4.7000 4.7937 4.6266 4.5720

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1892 5.18    4.8127 4.6475 4.5944

FXTN 07-49 PIBD0717C493 7.0000 6Y 3/31/2017 2027 5.55    4.8612 4.7008 4.6515

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2051 5.62    4.8698 4.7103 4.6617

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2168 5.94 11.052000 4.8700 11:16:02 AM 4.8700 4.9117 4.7564 4.7111

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2172 5.95    4.9132 4.7580 4.7128

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2238 6.13 10.000000 4.9500 2:51:18 PM 4.9500 4.9368 4.7840 4.7407

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2333 6.39 2,853.700000 4.7800 4:12:42 PM 4.7938 4.9709 4.8215 4.7809

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2532 6.94    5.0423 4.9000 4.8650

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2626 7.19    5.1121 4.9716 4.9318

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2717 7.44    5.1797 5.0410 4.9965

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3081 8.44 300.000000 5.5000 2:56:09 PM 5.4414 5.4500 5.3184 5.2552

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3264 8.94 59.000000 5.5500 4:12:05 PM 5.5551 5.5859 5.4579 5.3852

FXTN 10-51 PIBD1020I510 6.1250 9.5Y 9/16/2020 3292 9.02 350.000000 5.5150 4:11:00 PM 5.5407 5.6067 5.4793 5.4051

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3383 9.27 202.735000 5.5150 4:13:47 PM 5.5158 5.6743 5.5486 5.4698

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3460 9.48 1,056.000000 5.5250 4:07:13 PM 5.5360 5.7315 5.6073 5.5245

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3516 9.63 1,150.000000 5.5550 4:05:06 PM 5.5643 5.7731 5.6500 5.5643

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3782 10.36 2,686.000000 5.6300 4:11:42 PM 5.6482 5.8787 5.7562 5.6756

FXTN 20-02 PIBD2022C021 15.0000 11Y 3/14/2022 3836 10.51    5.9001 5.7777 5.6982

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4053 11.10    5.9863 5.8643 5.7890

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4179 11.45    6.0363 5.9146 5.8418

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4277 11.72 3.100000 5.8750 11:43:36 AM 5.8750 6.0753 5.9537 5.8828

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4424 12.12    6.1336 6.0124 5.9443

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4648 12.73    6.2226 6.1018 6.0380

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4711 12.91    6.2476 6.1269 6.0644

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4809 13.18    6.2865 6.1661 6.1054

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4963 13.60    6.3476 6.2275 6.1698

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5152 14.12    6.4227 6.3030 6.2489

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5192 14.22 36.500000 6.4000 9:40:09 AM 6.4000 6.4386 6.3189 6.2657

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5243 14.36    6.4588 6.3393 6.2870

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5565 15.25    6.5867 6.4678 6.4217

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5838 15.99    6.6951 6.5767 6.5360

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6293 17.24    6.8758 6.7583 6.7264

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6832 18.72    7.0898 6.9735 6.9519

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6894 18.89    7.1144 6.9982 6.9778

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7076 19.39 150.000000 7.2100 12:16:49 PM 7.2100 7.1867 7.0709 7.0540

FXTN 20-17    * PIBD2031G171 8.0000 20Y 7/19/2031 7250 19.86 3,368.096925 7.0900 4:05:37 PM 7.1231 7.2558 7.1403 7.1268

FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7328 20.08    7.2695 7.1512 7.1384

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7749 21.23    7.3439 7.2100 7.2006

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8455 23.16    7.4687 7.3086 7.3051

FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 8784 24.07 22.987500 7.4750 2:31:51 PM 7.3893 7.5268 7.3545 7.3537

FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 8861 24.28 262.543870 7.3250 3:59:00 PM 7.3630 7.5404 7.3653 7.3651


