
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 10-14 PIBD1009L149 14.8750 <1M 12/23/2009 21 0.06    3.9944 3.9512 3.9512

FXTN 05-57 PIBD0510A571 11.5000 2M 1/27/2010 56 0.15    4.0124 3.9375 3.9375

FXTN 10-15 PIBD1010B153 14.7500 2M 2/3/2010 63 0.17    4.0244 3.9563 3.9563

FXTN 03-16 PIBD0310B167 5.5000 2M 2/21/2010 81 0.22 213.402000 3.9500 3:01:42 PM 3.8970 4.0552 4.0045 4.0045

FXTN 10-16 PIBD1010C161 14.6250 3M 3/2/2010 90 0.25 0.142000 3.8500 3:01:43 PM 3.8500 4.0705 4.0286 4.0286

FXTN 10-17 PID1010CA170 13.8750 4M 3/30/2010 118 0.32    4.1200 4.0774 4.0774

FXTN 05-58 PIBD0510D589 11.5000 4M 4/7/2010 126 0.35    4.1344 4.0883 4.0883

FXTN 04-18 PIBD0410D181 6.5000 5M 4/20/2010 139 0.38    4.1576 4.1061 4.1061

FXTN 10-18 PIBD1010D188 13.8750 5M 4/27/2010 146 0.40    4.1702 4.1157 4.1157

FXTN 07-34 PIBD0710E348 11.8750 5M 5/8/2010 157 0.43    4.1899 4.1308 4.1308

FXTN 10-19 PIBD1010E196 14.2500 5M 5/25/2010 174 0.48    4.2203 4.1540 4.1540

FXTN 10-20 PIBD1010F202 14.1250 7M 6/22/2010 202 0.55    4.2808 4.2021 4.2019

FXTN 10-21 PIBD1010G210 14.5000 8M 7/20/2010 230 0.63    4.3454 4.2540 4.2537

FXTN 05-59 PIBD0510G595 10.7500 8M 7/21/2010 231 0.63    4.3477 4.2559 4.2555

RTB 03-05 PIID0310H057 6.8750 8M 8/1/2010 242 0.66    4.3731 4.2762 4.2758

FXTN 10-22 PIBD1010H228 14.6250 8M 8/10/2010 251 0.69    4.3938 4.2929 4.2925

FXTN 10-23 PIBD1010I236 14.6250 9M 9/1/2010 273 0.75    4.4446 4.3337 4.3331

RTB 05-04 PIID0510H043 10.6250 9M 9/8/2010 280 0.77    4.4608 4.3467 4.3461

FXTN 05-60 PIBD0510I600 10.8750 10M 9/22/2010 294 0.81    4.4931 4.3727 4.3719

FXTN 05-61 PIBD0510L615 9.3750 1Y 12/1/2010 364 1.00    4.6413 4.4937 4.4916

FXTN 10-26 PIBD1010L261 17.5000 1.5Y 12/21/2010 384 1.05    4.6495 4.5060 4.5010

FXTN 03-17 PIBD0311A175 5.3750 1.5Y 1/17/2011 411 1.13    4.6605 4.5225 4.5138

FXTN 10-27 PIBD1011A278 17.5000 1.5Y 1/18/2011 412 1.13    4.6609 4.5231 4.5142

FXTN 07-35 PIBD0711A354 11.0000 1.5Y 1/22/2011 416 1.14    4.6625 4.5255 4.5161

FXTN 05-62 PIBD0511C622 8.5000 1.5Y 3/3/2011 456 1.25    4.6788 4.5500 4.5350

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 499 1.37    4.6950 4.5500 4.5378

FXTN 05-63 PIBD0511F638 10.6250 2Y 6/22/2011 567 1.55    4.7206 4.5500 4.5422

FXTN 07-37 PIBD0711G376 12.0000 2Y 7/22/2011 597 1.64    4.7319 4.5500 4.5442

RTB 03-06 PIID0311G065 8.5000 2Y 7/31/2011 606 1.66 0.600000 5.0000 3:22:16 PM 5.0000 4.7353 4.5500 4.5448

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 657 1.80    4.7545 4.5500 4.5481

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 678 1.86    4.7624 4.5500 4.5495

FXTN 05-64    * PIBD0511J642 7.2500 2Y 10/19/2011 686 1.88    4.7654 4.5500 4.5500

RTB 05-05 PIID0511L054 5.8750 2.5Y 12/6/2011 734 2.01    4.8855 4.7180 4.7180

FXTN 04-19 PIBD0411L191 5.8750 2.5Y 12/13/2011 741 2.03    4.9031 4.7425 4.7425

FXTN 03-18 PIBD0312A182 5.8750 2.5Y 1/8/2012 767 2.10    4.9681 4.8335 4.8335

SPTB 10-02 SPTB1012A021 14.0000 2.5Y 1/31/2012 790 2.16    5.0257 4.9140 4.9140

FXTN 05-65 PIBD0512B658 5.7500 2.5Y 2/21/2012 811 2.22 31.000000 4.9600 3:41:47 PM 4.9600 5.0783 4.9875 4.9875

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 875 2.40    5.1550 5.0533 5.0533

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 878 2.41    5.1586 5.0564 5.0564

RTB 05-06 PIID0512H067 7.1250 3Y 8/1/2012 973 2.67 10.000000 5.2750 10:42:55 AM 5.2750 5.2725 5.1540 5.1540

FXTN 07-40 PIBD0712H408 11.3750 3Y 8/18/2012 990 2.71    5.2928 5.1715 5.1715

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 1027 2.81 0.815000 5.2300 12:00:34 PM 5.2300 5.3372 5.2095 5.2095
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FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 1050 2.88    5.3648 5.2331 5.2331

FXTN 07-41    * PIBD0712K413 10.5000 3Y 11/17/2012 1081 2.96    5.4019 5.2650 5.2650

FXTN 07-42 PIBD0713A421 9.0000 3.5Y 1/5/2013 1130 3.10    5.4284 5.3182 5.3066

FXTN 07-43 PIBD0713C438 8.7500 3.5Y 3/3/2013 1187 3.25 500.000000 5.3550 4:14:58 PM 5.3550 5.4592 5.3800 5.3550

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1197 3.28    5.4808 5.3962 5.3722

FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1211 3.32    5.5111 5.4189 5.3963

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1260 3.45    5.6170 5.4982 5.4807

FXTN 07-44 PIBD0713F446 9.6250 4Y 6/29/2013 1305 3.58    5.7142 5.5710 5.5581

RTB 05-07 PIID0513G075 9.0000 4Y 7/31/2013 1337 3.66    5.7834 5.6228 5.6132

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1407 3.85    5.9347 5.7361 5.7337

FXTN 07-45    * PIBD0713K457 7.1250 4Y 11/2/2013 1431 3.92    5.9865 5.7750 5.7750

FXTN 05-67 PIBD0514A673 6.2500 4.5Y 1/27/2014 1517 4.16 115.000000 5.9750 3:25:09 PM 5.9743 6.0648 5.9875 5.9743

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1574 4.31    6.1240 6.0341 6.0227

FXTN 10-35 PIBD1014G356 12.7500 5Y 7/15/2014 1686 4.62    6.2402 6.1256 6.1178

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1757 4.81    6.3139 6.1837 6.1780

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1767 4.84    6.3242 6.1918 6.1865

SPTB 10-03    * SPTB1014J037 12.2500 5Y 10/14/2014 1777 4.87    6.3346 6.2000 6.1950

FXTN 10-36 PIBD1015B367 12.3750 5.5Y 2/24/2015 1910 5.23    6.5434 6.4228 6.4142

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1997 5.47    6.6800 6.5686 6.5577

FXTN 10-37 PIBD1015H370 11.8750 6Y 8/25/2015 2092 5.73    6.8292 6.7278 6.7143

FXTN 10-38 PIBD1015L384 10.1250 6.5Y 12/15/2015 2204 6.04    7.0050 6.9155 6.8989

FXTN 10-39 PIBD1016A393 9.2500 6.5Y 1/12/2016 2232 6.12    7.0490 6.9624 6.9451

FXTN 07-48 PIBD0716A488 7.0000 6.5Y 1/27/2016 2247 6.16 1,446.051000 6.9675 4:12:06 PM 6.9698 7.0725 6.9875 6.9698

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2310 6.33    7.1007 7.0114 6.9921

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2338 6.41    7.1133 7.0221 7.0020

FXTN 10-42 PIBD1016I420 9.1250 7Y 9/4/2016 2468 6.76 350.000000 7.0750 3:40:58 PM 7.0740 7.1715 7.0715 7.0481

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2488 6.82    7.1805 7.0715 7.0552

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2541 6.96    7.2042 7.0715 7.0740

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2700 7.40    7.3398 7.2116 7.2136

FXTN 10-44 PIBD1017H447 7.7500 8Y 8/23/2017 2821 7.73    7.4429 7.3182 7.3199

FXTN 10-45 PIBD1018A451 5.8750 8.5Y 1/31/2018 2982 8.17    7.5802 7.4601 7.4613

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3275 8.97    7.8300 7.7183 7.7186

FXTN 10-48    * PIBD1019B485 7.8750 10Y 2/19/2019 3366 9.22    7.9076 7.7985 7.7985

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4485 12.29    8.2891 8.1745 8.1745

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4702 12.88    8.3631 8.2474 8.2474

FXTN 20-04 PIBD2023B048 13.0000 14Y 2/20/2023 4828 13.23    8.4061 8.2897 8.2897

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4926 13.50    8.4395 8.3226 8.3226

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 5073 13.90    8.4896 8.3720 8.3720

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5297 14.51    8.5660 8.4473 8.4473

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5360 14.68    8.5875 8.4685 8.4685

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5458 14.95    8.6209 8.5014 8.5014

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5612 15.38    8.6734 8.5531 8.5531
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FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5801 15.89    8.7379 8.6166 8.6166

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5841 16.00    8.7515 8.6301 8.6301

FXTN 20-12 PIBD2026A122 10.2500 17Y 1/19/2026 5892 16.14    8.7689 8.6472 8.6472

FXTN 20-13 PIBD2026L139 8.0000 18Y 12/7/2026 6214 17.02    8.8787 8.7554 8.7554

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6487 17.77    8.9718 8.8471 8.8471

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6942 19.02    9.1269 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7543 20.67    9.2199 9.1042 9.0764

FXTN 25-03 PIBD2531A032 11.2500 22Y 1/26/2031 7725 21.16    9.2481 9.1358 9.0996

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7977 21.85    9.2871 9.1795 9.1316

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8398 23.01    9.3523 9.2525 9.1852

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9104 24.94    9.4615 9.3750 9.2750


