
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

FXTN 10-28 PIBD1011J288 16.5000 <1M 10/11/2011 1     4.5000 4.5000 4.5000

FXTN 05-64 PIBD0511J642 7.2500 <1M 10/19/2011 9 0.02    4.3829 4.3333 4.3333

RTB 05-05 PIID0511L054 5.8750 2M 12/6/2011 57 0.16    3.5953 3.3750 3.3750

FXTN 04-19 PIBD0411L191 5.8750 2M 12/13/2011 64 0.18    3.4631 3.2438 3.2438

FXTN 03-18 PIBD0312A182 5.8750 3M 1/8/2012 90 0.25    2.9720 2.7563 2.7563

SPTB 10-02 SPTB1012A021 14.0000 4M 1/31/2012 113 0.31    2.8773 2.6592 2.6592

FXTN 05-65 PIBD0512B658 5.7500 5M 2/21/2012 134 0.37 17.396856 3.1250 3:46:42 PM 3.1250 2.8373 2.6163 2.6163

FXTN 10-29 PIBD1012D291 13.0000 7M 4/25/2012 198 0.54    2.7280 2.5000 2.5000

FXTN 07-39 PIBD0712D395 11.5000 7M 4/28/2012 201 0.55    2.7276 2.5000 2.5000

RTB 05-06 PIID0512H067 7.1250 10M 8/1/2012 296 0.81    2.7157 2.5000 2.5000

FXTN 07-40 PIBD0712H408 11.3750 10M 8/18/2012 313 0.86    2.7136 2.5000 2.5000

RTB 03-07 PIID0312I070 5.2500 1Y 9/24/2012 350 0.96 4.090000 3.5000 2:50:52 PM 3.5000 2.7131 2.5019 2.5019

FXTN 10-30 PIBD1012J302 12.1250 1.5Y 10/17/2012 373 1.02    2.7293 2.5109 2.5109

FXTN 07-41 PIBD0712K413 10.5000 1.5Y 11/17/2012 404 1.11    2.7512 2.5230 2.5230

FXTN 07-42 PIBD0713A421 9.0000 1.5Y 1/5/2013 453 1.24    2.7857 2.5421 2.5421

FXTN 03-19 PIBD0313A199 5.2500 1.5Y 1/7/2013 455 1.25 0.020000 4.0000 9:06:32 AM 4.0000 2.7871 2.5429 2.5429

FXTN 07-43 PIBD0713C438 8.7500 1.5Y 3/3/2013 510 1.40 0.800000 4.0000 11:08:22 AM 4.0000 2.8258 2.5643 2.5643

FXTN 05-66 PIBD0513C664 6.6250 1.5Y 3/13/2013 520 1.42    2.8329 2.5682 2.5682

FXTN 10-31 PIBD1013C316 12.7500 1.5Y 3/27/2013 534 1.46    2.8427 2.5736 2.5736

FXTN 10-32 PIBD1013E320 11.7500 2Y 5/15/2013 583 1.60    2.8772 2.5927 2.5927

FXTN 07-44 PIBD0713F446 9.6250 2Y 6/29/2013 628 1.72    2.9089 2.6103 2.6103

RTB 05-07 PIID0513G075 9.0000 2Y 7/31/2013 660 1.81    2.9315 2.6227 2.6227

FXTN 10-33    * PIBD1013J337 11.0000 2Y 10/9/2013 730 2.00    2.9808 2.6500 2.6500

FXTN 07-45 PIBD0713K457 7.1250 2.5Y 11/2/2013 754 2.07    3.0503 2.7233 2.7233

FXTN 05-67 PIBD0514A673 6.2500 2.5Y 1/27/2014 840 2.30    3.2993 2.9861 2.9861

FXTN 10-34 PIBD1014C341 12.3750 2.5Y 3/25/2014 897 2.46    3.4643 3.1603 3.1603

FXTN 10-35 PIBD1014G356 12.7500 3Y 7/15/2014 1009 2.76    3.7886 3.5025 3.5025

RTB 05-08 PIID0514I080 6.2500 3Y 9/24/2014 1080 2.96 3.000000 4.2500 3:27:53 PM 4.2333 3.9941 3.7194 3.7194

FXTN 07-46    * PIBD0714J466 6.5000 3Y 10/4/2014 1090 2.99 0.100000 3.5000 11:52:44 AM 3.5000 4.0231 3.7500 3.7500

SPTB 10-03 SPTB1014J037 12.2500 3.5Y 10/14/2014 1100 3.01    4.0548 3.7762 3.7777

FXTN 10-36 PIBD1015B367 12.3750 3.5Y 2/24/2015 1233 3.38    4.4766 4.1240 4.1460

FXTN 05-68 PIBD0515E685 6.3750 4Y 5/13/2015 1311 3.59    4.7240 4.3280 4.3620

FXTN 07-47 PIBD0715E477 8.3750 4Y 5/22/2015 1320 3.62    4.7525 4.3515 4.3869

FXTN 04-20 PIBD0415G203 4.8750 4Y 7/21/2015 1380 3.78    4.9428 4.5085 4.5531

RTB 05-09 PIID0515H097 5.8750 4Y 8/19/2015 1409 3.86 15.128000 5.1250 3:19:35 PM 5.1553 5.0348 4.5843 4.6334

FXTN 10-37    * PIBD1015H370 11.8750 4Y 8/25/2015 1415 3.88    5.0538 4.6000 4.6500

FXTN 05-69 PIBD0515K697 4.6250 4.5Y 11/25/2015 1507 4.13    5.1481 4.7162 4.7397

FXTN 10-38 PIBD1015L384 10.1250 4.5Y 12/15/2015 1527 4.18    5.1686 4.7414 4.7592

FXTN 10-39 PIBD1016A393 9.2500 4.5Y 1/12/2016 1555 4.26    5.1973 4.7768 4.7865

FXTN 07-48 PIBD0716A488 7.0000 4.5Y 1/27/2016 1570 4.30 3.500000 5.3000 3:44:05 PM 5.1777 5.2127 4.7957 4.8011

RTB 05-10 PIID0516C107 6.0000 4.5Y 3/3/2016 1606 4.40 14.011000 5.2500 3:43:32 PM 5.2014 5.2496 4.8412 4.8362

FXTN 10-40 PIBD1016C407 7.5000 4.5Y 3/30/2016 1633 4.47    5.2772 4.8753 4.8625

FXTN 10-41 PIBD1016D416 7.0000 5Y 4/27/2016 1661 4.55    5.3059 4.9106 4.8898

FXTN 10-42 PIBD1016I420 9.1250 5Y 9/4/2016 1791 4.91 181.850000 5.0000 3:04:11 PM 5.0000 5.4391 5.0747 5.0165
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RTB 07-01     * PIID0716I018 7.0000 5Y 9/24/2016 1811 4.96 109.849000 5.0000 3:59:34 PM 5.0957 5.4596 5.1000 5.0360

FXTN 10-43 PIBD1016K436 6.2500 5.5Y 11/16/2016 1864 5.11    5.4498 5.0912 5.0321

FXTN 07-49 PIBD0717C493 7.0000 5.5Y 3/31/2017 1999 5.48 229.000000 5.1000 3:11:56 PM 5.1000 5.4247 5.0688 5.0222

FXTN 20-01 PIBD2017D011 14.3750 6Y 4/24/2017 2023 5.54    5.4202 5.0648 5.0204

RTB 07-02 PIID0717H026 6.6250 6Y 8/19/2017 2140 5.86 8.320000 5.2000 3:33:30 PM 5.1610 5.3984 5.0454 5.0118

FXTN 10-44 PIBD1017H447 7.7500 6Y 8/23/2017 2144 5.87 2.500000 5.4500 3:44:30 PM 5.4500 5.3977 5.0447 5.0115

FXTN 07-50 PIBD0717J502 5.3750 6.5Y 10/28/2017 2210 6.05 1.000000 5.2000 11:07:44 AM 5.2000 5.3854 5.0338 5.0067

FXTN 10-45 PIBD1018A451 5.8750 6.5Y 1/31/2018 2305 6.32 950.000000 5.0750 11:01:36 AM 5.0750 5.3678 5.0180 4.9997

FXTN 07-51    * PIBD0718H511 5.0000 7Y 8/18/2018 2504 6.86 1,180.000000 4.9850 3:24:48 PM 4.9850 5.3308 4.9850 4.9850

FXTN 10-47 PIBD1018K478 8.8750 7.5Y 11/20/2018 2598 7.12    5.4059 5.0714 5.0718

FXTN 10-48 PIBD1019B485 7.8750 7.5Y 2/19/2019 2689 7.37 122.700000 5.3750 3:21:27 PM 5.3342 5.4786 5.1550 5.1558

FXTN 10-50 PIBD1020B508 7.7500 8.5Y 2/18/2020 3053 8.36    5.7696 5.4894 5.4920

RTB 10-01 PIID1020H015 7.2500 9Y 8/19/2020 3236 8.87 356.000000 5.9000 3:56:00 PM 5.8933 5.9159 5.6575 5.6610

FXTN 10-51 PIBD1020I510 6.1250 9Y 9/16/2020 3264 8.94    5.9383 5.6832 5.6868

FXTN 10-52 PIBD1020L525 5.8750 9.5Y 12/16/2020 3355 9.19    6.0110 5.7668 5.7709

RTB 10-02 PIID1021C027 7.3750 9.5Y 3/3/2021 3432 9.40 2,193.360000 5.8750 4:04:37 PM 5.8657 6.0725 5.8376 5.8420

FXTN 10-53    * PIBD1021D531 6.5000 10Y 4/28/2021 3488 9.56 2,140.000000 5.9000 11:58:35 AM 5.8937 6.1173 5.8890 5.8937

FXTN 10-54 PIBD1022G545 6.3750 10.5Y 1/19/2022 3754 10.28 1,058.198355 6.1000 3:59:34 PM 5.9906 6.2116 5.9779 5.9823

FXTN 20-02 PIBD2022C021 15.0000 10.5Y 3/14/2022 3808 10.43    6.2308 5.9959 6.0003

FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4025 11.03    6.3078 6.0684 6.0727

FXTN 20-04 PIBD2023B048 13.0000 12Y 2/20/2023 4151 11.37    6.3524 6.1104 6.1147

FXTN 20-05 PIBD2023E054 11.8750 12Y 5/29/2023 4249 11.64    6.3872 6.1432 6.1473

FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4396 12.04    6.4393 6.1923 6.1963

FXTN 20-07 PIBD2024F075 12.3750 13Y 6/3/2024 4620 12.66    6.5188 6.2671 6.2710

FXTN 20-08 PIBD2024H086 12.8750 13Y 8/5/2024 4683 12.83    6.5411 6.2881 6.2920

FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 4781 13.10    6.5759 6.3208 6.3246

FXTN 20-10 PIBD2025D103 12.1250 14Y 4/14/2025 4935 13.52    6.6305 6.3723 6.3760

FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5124 14.04    6.6975 6.4354 6.4390

FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5164 14.15    6.7117 6.4487 6.4523

FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5215 14.29    6.7298 6.4658 6.4693

FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5537 15.17    6.8440 6.5733 6.5766

FXTN 20-14 PIBD2027I140 8.6250 16Y 9/6/2027 5810 15.92    6.9408 6.6645 6.6676

FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6265 17.16    7.1022 6.8164 6.8193

FXTN 20-16 PIBD2030E166 8.7500 19Y 5/27/2030 6804 18.64 4.000000 7.2500 3:28:08 PM 7.2500 7.2933 6.9964 6.9989

FXTN 25-02 PIBD2530G029 12.5000 19Y 7/28/2030 6866 18.81    7.3153 7.0171 7.0196

FXTN 25-03 PIBD2531A032 11.2500 20Y 1/26/2031 7048 19.31    7.3799 7.0779 7.0803

FXTN 20-17 PIBD2031G171 8.0000 20Y 7/19/2031 7222 19.79 7,340.252049 7.2000 3:59:28 PM 7.1640 7.4416 7.1360 7.1383

FXTN 25-04    * PIBD2531J042 9.3750 20Y 10/5/2031 7300 20.00 50.000000 7.2000 11:55:58 AM 7.2000 7.4692 7.1620 7.1642

FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7721 21.15    7.5088 7.1938 7.1968

FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8427 23.09    7.5752 7.2471 7.2515

FXTN 25-07 PIBD2535I071 8.0000 24Y 9/30/2035 8756 23.99 23.500000 7.4500 10:36:40 AM 7.4500 7.6061 7.2719 7.2770

FXTN 25-08 PIBD2535L086 8.1250 25Y 12/16/2035 8833 24.20 1,961.777136 7.4000 3:36:39 PM 7.3058 7.6133 7.2777 7.2829

FXTN 25-09    * PIBD2536I097 7.6250 25Y 9/29/2036 9121 24.99 51.900000 7.2800 4:07:49 PM 7.2826 7.6404 7.2994 7.3052


