
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 10-17 PID1010CA170 13.8750 <1M 3/30/2010 14 0.04    3.9160 3.8811 3.8811
FXTN 05-58 PIBD0510D589 11.5000 <1M 4/7/2010 22 0.06    3.8643 3.8080 3.8080
FXTN 04-18 PIBD0410D181 6.5000 1M 4/20/2010 35 0.10    3.7803 3.6891 3.6891
FXTN 10-18 PIBD1010D188 13.8750 1M 4/27/2010 42 0.12    3.8044 3.6979 3.6979
FXTN 07-34 PIBD0710E348 11.8750 2M 5/8/2010 53 0.15    3.8603 3.7307 3.7307
FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 70 0.19    3.9468 3.7813 3.7813
FXTN 10-20 PIBD1010F202 14.1250 3M 6/22/2010 98 0.27    4.0475 3.8652 3.8652
FXTN 10-21 PIBD1010G210 14.5000 4M 7/20/2010 126 0.35 6.017100 4.1450 11:15:19 AM 4.1450 4.1002 3.9495 3.9495
FXTN 05-59 PIBD0510G595 10.7500 4M 7/21/2010 127 0.35    4.1021 3.9525 3.9525
RTB 03-05 PIID0310H057 6.8750 5M 8/1/2010 138 0.38    4.1228 3.9856 3.9856
FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 147 0.40    4.1397 4.0127 4.0127
FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 169 0.46    4.1811 4.0789 4.0789
RTB 05-04 PIID0510H043 10.6250 6M 9/8/2010 176 0.48 0.293000 4.2000 2:18:38 PM 4.2000 4.1942 4.1000 4.1000
FXTN 05-60 PIBD0510I600 10.8750 6M 9/22/2010 190 0.52 0.936000 4.3250 2:34:38 PM 4.3250 4.2202 4.1283 4.1232
FXTN 05-61 PIBD0510L615 9.3750 9M 12/1/2010 260 0.71    4.3499 4.2697 4.2394
FXTN 10-26 PIBD1010L261 17.5000 9M 12/21/2010 280 0.77    4.3870 4.3101 4.2725
FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 307 0.84    4.4370 4.3646 4.3173
FXTN 10-27 PIBD1011A278 17.5000 10M 1/18/2011 308 0.84    4.4389 4.3666 4.3190
FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 312 0.85    4.4463 4.3747 4.3256
FXTN 05-62 PIBD0511C622 8.5000 1Y 3/3/2011 352 0.96 62.787750 4.4950 11:14:23 AM 4.4950 4.5204 4.4555 4.3920
FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 395 1.08    4.5559 4.4916 4.4331
FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 463 1.27    4.6008 4.5357 4.4902
FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 493 1.35    4.6206 4.5551 4.5155
RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 502 1.38 0.100000 6.0000 10:32:33 AM 6.0000 4.6265 4.5609 4.5230
SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 553 1.52    4.6602 4.5940 4.5659
FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 574 1.57    4.6740 4.6076 4.5836
FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 582 1.59    4.6793 4.6128 4.5903
RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 630 1.73    4.7110 4.6439 4.6307
FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 637 1.75    4.7156 4.6484 4.6365
FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 663 1.82    4.7327 4.6652 4.6584
SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 686 1.88    4.7479 4.6801 4.6777
FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 707 1.94 1053.200000 4.7000 4:03:59 PM 4.6954 4.7618 4.6937 4.6954
FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 771 2.11    4.8446 4.7694 4.7662
FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 774 2.12    4.8485 4.7729 4.7695
RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 869 2.38 10.052000 4.8750 3:43:09 PM 4.8574 4.9715 4.8852 4.8746
FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 886 2.43    4.9935 4.9053 4.8934
RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 923 2.53 9.128000 5.0750 2:39:27 PM 5.0750 5.0414 4.9491 4.9343
FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 946 2.59    5.0712 4.9762 4.9597
FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 977 2.68    5.1113 5.0129 4.9940
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FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1026 2.81    5.1748 5.0708 5.0482
FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1028 2.82 557.800000 5.0500 3:17:35 PM 5.0908 5.1774 5.0732 5.0504
FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1083 2.97 2220.000000 5.1250 4:10:11 PM 5.1304 5.2486 5.1382 5.1113
FXTN 05-66    * PIBD0513C664 6.6250 3Y 3/13/2013 1093 2.99    5.2615 5.1500 5.1223
FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1107 3.03    5.2937 5.1836 5.1565
FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1156 3.17    5.4061 5.3012 5.2763
FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1201 3.29    5.5093 5.4092 5.3862
RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1233 3.38 6.941700 5.5000 11:15:47 AM 5.5000 5.5827 5.4860 5.4644
FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1303 3.57    5.7433 5.6540 5.6355
FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1327 3.64 50.000000 5.7250 4:01:53 PM 5.7250 5.7983 5.7116 5.6941
FXTN 05-67    * PIBD0514A673 6.2500 4Y 1/27/2014 1413 3.87 10808.000000 5.8970 4:11:02 PM 5.9051 5.9956 5.9180 5.9043
FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1470 4.03 30.000000 5.9000 2:44:09 PM 5.9000 6.0529 5.9529 5.9369
FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1582 4.33    6.1654 6.0216 6.0011
RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1653 4.53 2984.973500 6.1250 3:50:56 PM 6.1295 6.2367 6.0652 6.0418
FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1663 4.56 336.591000 6.1250 3:27:34 PM 6.1292 6.2467 6.0713 6.0475
SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1673 4.58    6.2568 6.0774 6.0532
FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1806 4.95    6.3904 6.1590 6.1295
FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1893 5.19 329.109000 6.3400 11:38:00 AM 6.3010 6.5583 6.3731 6.3497
FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1988 5.45    6.7416 6.6068 6.5901
FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2100 5.75    6.9578 6.8824 6.8736
FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2128 5.83    7.0118 6.9513 6.9445
FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2143 5.87 7806.477000 6.9750 4:03:07 PM 6.9824 7.0408 6.9882 6.9824
FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2206 6.04    7.0811 7.0180 7.0138
FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2234 6.12    7.0990 7.0312 7.0278
FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2364 6.48 181.000000 7.0925 3:35:26 PM 7.0926 7.1823 7.0928 7.0926
RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2384 6.53 78.636000 6.9755 3:16:53 PM 6.9844 7.2277 7.1016 7.0629
FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2437 6.68    7.3481 7.1250 6.9844
FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2596 7.11    7.4443 7.2387 7.1169
FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2717 7.44    7.5175 7.3252 7.2177
FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2878 7.88    7.6148 7.4403 7.3518
FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3171 8.69    7.7921 7.6497 7.5959
FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3262 8.94 235.500000 7.7600 11:09:52 AM 7.7651 7.8471 7.7148 7.6717
FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3626 9.93    8.0673 7.9750 7.9750
FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4381 12.00    8.3233 8.2277 8.2159
FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4598 12.60    8.3969 8.3003 8.2852
FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4724 12.94    8.4397 8.3425 8.3254
FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4822 13.21    8.4729 8.3753 8.3567
FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4969 13.61    8.5227 8.4245 8.4036
FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5193 14.23    8.5987 8.4994 8.4751
FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5256 14.40    8.6201 8.5205 8.4952
FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5354 14.67    8.6533 8.5533 8.5264
FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5508 15.09    8.7055 8.6049 8.5756
FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5697 15.61    8.7696 8.6681 8.6359



FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5737 15.72    8.7832 8.6815 8.6487
FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5788 15.86    8.8005 8.6986 8.6649
FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6110 16.74    8.9097 8.8064 8.7677
FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6383 17.49    9.0022 8.8977 8.8548
FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6838 18.73    9.1565 9.0500 9.0000
FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7439 20.38    9.1879 9.0778 9.0278
FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7621 20.88    9.1974 9.0862 9.0362
FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7873 21.57    9.2105 9.0979 9.0479
FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8294 22.72    9.2324 9.1173 9.0673
FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9000 24.66 20.000000 8.9000 4:04:04 PM 8.8900 9.2692 9.1500 9.1000


