
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 20 0.05    4.0018 3.8813 3.9152

FXTN 05-57 PIBD0510A571 11.5000 2M 1/27/2010 55 0.15    4.0173 3.8125 3.8661

FXTN 10-15 PIBD1010B153 14.7500 2M 2/3/2010 62 0.17    4.0240 3.8438 3.8884

FXTN 03-16 PIBD0310B167 5.5000 2M 2/21/2010 80 0.22 1,100.000000 4.0000 2:24:30 PM 4.0000 4.0413 3.9241 3.9458

FXTN 10-16 PIBD1010C161 14.6250 3M 3/2/2010 89 0.24 0.100000 3.8750 10:33:55 AM 3.8750 4.0500 3.9643 3.9745

FXTN 10-17 PID1010CA170 13.8750 4M 3/30/2010 117 0.32    4.0930 4.0345 4.0345

FXTN 05-58 PIBD0510D589 11.5000 4M 4/7/2010 125 0.34    4.1072 4.0483 4.0483

FXTN 04-18 PIBD0410D181 6.5000 5M 4/20/2010 138 0.38    4.1302 4.0708 4.0708

FXTN 10-18 PIBD1010D188 13.8750 5M 4/27/2010 145 0.40    4.1425 4.0829 4.0829

FXTN 07-34 PIBD0710E348 11.8750 5M 5/8/2010 156 0.43    4.1620 4.1018 4.1018

FXTN 10-19 PIBD1010E196 14.2500 5M 5/25/2010 173 0.47    4.1920 4.1312 4.1312

FXTN 10-20 PIBD1010F202 14.1250 7M 6/22/2010 201 0.55    4.2516 4.1913 4.1896

FXTN 10-21 PIBD1010G210 14.5000 8M 7/20/2010 229 0.63    4.3151 4.2561 4.2520

FXTN 05-59 PIBD0510G595 10.7500 8M 7/21/2010 230 0.63    4.3174 4.2584 4.2542

RTB 03-05 PIID0310H057 6.8750 8M 8/1/2010 241 0.66 20.490000 4.0000 3:56:52 PM 5.2199 4.3424 4.2839 4.2787

FXTN 10-22 PIBD1010H228 14.6250 8M 8/10/2010 250 0.68    4.3628 4.3047 4.2988

FXTN 10-23 PIBD1010I236 14.6250 9M 9/1/2010 272 0.75    4.4128 4.3556 4.3478

RTB 05-04 PIID0510H043 10.6250 9M 9/8/2010 279 0.76    4.4286 4.3718 4.3634

FXTN 05-60 PIBD0510I600 10.8750 10M 9/22/2010 293 0.80    4.4604 4.4042 4.3946

FXTN 05-61 PIBD0510L615 9.3750 1Y 12/1/2010 363 0.99    4.6055 4.5500 4.5350

FXTN 10-26 PIBD1010L261 17.5000 1.5Y 12/21/2010 383 1.05    4.6112 4.5500 4.5350

FXTN 03-17 PIBD0311A175 5.3750 1.5Y 1/17/2011 410 1.12    4.6190 4.5500 4.5350

FXTN 10-27 PIBD1011A278 17.5000 1.5Y 1/18/2011 411 1.13    4.6193 4.5500 4.5350

FXTN 07-35 PIBD0711A354 11.0000 1.5Y 1/22/2011 415 1.14    4.6204 4.5500 4.5350

FXTN 05-62 PIBD0511C622 8.5000 1.5Y 3/3/2011 455 1.25 0.778000 4.4000 3:40:20 PM 4.6614 4.6319 4.5500 4.5350

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 498 1.36    4.6475 4.5547 4.5378

FXTN 05-63 PIBD0511F638 10.6250 2Y 6/22/2011 566 1.55    4.6722 4.5621 4.5422

FXTN 07-37 PIBD0711G376 12.0000 2Y 7/22/2011 596 1.63    4.6831 4.5653 4.5442

RTB 03-06 PIID0311G065 8.5000 2Y 7/31/2011 605 1.66 5.000000 5.0000 11:55:02 AM 5.0999 4.6864 4.5663 4.5448

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 656 1.80    4.7049 4.5718 4.5481

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 677 1.85    4.7125 4.5741 4.5495

FXTN 05-64    * PIBD0511J642 7.2500 2Y 10/19/2011 685 1.88    4.7154 4.5750 4.5500

RTB 05-05 PIID0511L054 5.8750 2.5Y 12/6/2011 733 2.01    4.8455 4.7311 4.7151

FXTN 04-19 PIBD0411L191 5.8750 2.5Y 12/13/2011 740 2.03    4.8645 4.7539 4.7392

FXTN 03-18 PIBD0312A182 5.8750 2.5Y 1/8/2012 766 2.10    4.9350 4.8384 4.8286

SPTB 10-02 SPTB1012A021 14.0000 2.5Y 1/31/2012 789 2.16 50.000000 5.0000 10:24:38 AM 5.0000 4.9974 4.9132 4.9078

FXTN 05-65 PIBD0512B658 5.7500 2.5Y 2/21/2012 810 2.22    5.0543 4.9815 4.9800

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 874 2.39    5.1277 5.0451 5.0438

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 877 2.40    5.1311 5.0481 5.0468

RTB 05-06 PIID0512H067 7.1250 3Y 8/1/2012 972 2.66    5.2400 5.1425 5.1414

FXTN 07-40 PIBD0712H408 11.3750 3Y 8/18/2012 989 2.71    5.2595 5.1594 5.1584

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 1026 2.81 121.249094 5.2000 3:58:08 PM 5.2491 5.3019 5.1962 5.1953
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FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 1049 2.87    5.3283 5.2190 5.2182

FXTN 07-41    * PIBD0712K413 10.5000 3Y 11/17/2012 1080 2.96    5.3638 5.2498 5.2491

FXTN 07-42 PIBD0713A421 9.0000 3.5Y 1/5/2013 1129 3.09    5.3891 5.2963 5.2946

FXTN 07-43 PIBD0713C438 8.7500 3.5Y 3/3/2013 1186 3.25 750.453000 5.3400 4:07:25 PM 5.3476 5.4186 5.3505 5.3476

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1196 3.28    5.4413 5.3679 5.3647

FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1210 3.32    5.4731 5.3922 5.3887

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1259 3.45    5.5845 5.4775 5.4725

FXTN 07-44 PIBD0713F446 9.6250 4Y 6/29/2013 1304 3.57    5.6867 5.5558 5.5495

RTB 05-07 PIID0513G075 9.0000 4Y 7/31/2013 1336 3.66 0.350000 6.0000 11:23:49 AM 6.0000 5.7595 5.6114 5.6042

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1406 3.85    5.9185 5.7332 5.7239

FXTN 07-45    * PIBD0713K457 7.1250 4Y 11/2/2013 1430 3.92    5.9731 5.7750 5.7650

FXTN 05-67 PIBD0514A673 6.2500 4.5Y 1/27/2014 1516 4.15 2,040.900000 5.9550 3:46:16 PM 5.9552 6.0313 5.9563 5.9552

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1573 4.31    6.0834 6.0152 6.0145

FXTN 10-35 PIBD1014G356 12.7500 5Y 7/15/2014 1685 4.62    6.1857 6.1309 6.1308

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1756 4.81 557.618000 6.2200 4:12:37 PM 6.2253 6.2506 6.2042 6.2046

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1766 4.84    6.2597 6.2145 6.2149

SPTB 10-03    * SPTB1014J037 12.2500 5Y 10/14/2014 1776 4.87    6.2688 6.2249 6.2253

FXTN 10-36 PIBD1015B367 12.3750 5.5Y 2/24/2015 1909 5.23 300.000000 6.4950 10:09:44 AM 6.4900 6.4804 6.4315 6.4318

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1996 5.47    6.6187 6.5666 6.5669

FXTN 10-37 PIBD1015H370 11.8750 6Y 8/25/2015 2091 5.73    6.7698 6.7142 6.7144

FXTN 10-38 PIBD1015L384 10.1250 6.5Y 12/15/2015 2203 6.04    6.9480 6.8882 6.8882

FXTN 10-39 PIBD1016A393 9.2500 6.5Y 1/12/2016 2231 6.11    6.9925 6.9318 6.9317

FXTN 07-48 PIBD0716A488 7.0000 6.5Y 1/27/2016 2246 6.15 2,736.000000 7.0750 3:14:55 PM 6.9550 7.0163 6.9551 6.9550

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2309 6.33    7.0528 6.9861 6.9820

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2337 6.40    7.0690 6.9999 6.9941

FXTN 10-42 PIBD1016I420 9.1250 7Y 9/4/2016 2467 6.76 960.198000 7.1250 3:15:43 PM 7.0813 7.1443 7.0638 7.0499

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2487 6.81    7.1559 7.0638 7.0585

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2540 6.96    7.1865 7.0638 7.0813

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2699 7.39    7.3231 7.2006 7.2144

FXTN 10-44 PIBD1017H447 7.7500 8Y 8/23/2017 2820 7.73    7.4271 7.3046 7.3157

FXTN 10-45 PIBD1018A451 5.8750 8.5Y 1/31/2018 2981 8.17    7.5654 7.4431 7.4505

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3274 8.97    7.8172 7.6951 7.6959

FXTN 10-48    * PIBD1019B485 7.8750 10Y 2/19/2019 3365 9.22 166.000000 7.7600 2:53:12 PM 7.7720 7.8953 7.7733 7.7720

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4484 12.28    8.2723 8.1572 8.1563

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4701 12.88    8.3454 8.2316 8.2308

FXTN 20-04 PIBD2023B048 13.0000 14Y 2/20/2023 4827 13.22 5.000000 8.2950 3:48:00 PM 8.2975 8.3879 8.2748 8.2741

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4925 13.49    8.4209 8.3085 8.3077

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 5072 13.90    8.4704 8.3589 8.3582

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5296 14.51    8.5458 8.4357 8.4351

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5359 14.68    8.5671 8.4573 8.4568

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5457 14.95    8.6001 8.4909 8.4904

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5611 15.37    8.6520 8.5438 8.5433
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FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5800 15.89    8.7156 8.6086 8.6082

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5840 16.00    8.7291 8.6223 8.6219

FXTN 20-12 PIBD2026A122 10.2500 17Y 1/19/2026 5891 16.14    8.7463 8.6398 8.6394

FXTN 20-13 PIBD2026L139 8.0000 18Y 12/7/2026 6213 17.02    8.8548 8.7503 8.7500

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6486 17.77    8.9467 8.8439 8.8438

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6941 19.02    9.1000 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7542 20.66    9.1754 9.0398 9.0440

FXTN 25-03 PIBD2531A032 11.2500 22Y 1/26/2031 7724 21.16    9.1982 9.0519 9.0573

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7976 21.85    9.2298 9.0685 9.0757

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8397 23.01    9.2826 9.0964 9.1065

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9103 24.94 1,630.130000 9.1000 3:17:55 PM 9.1581 9.3712 9.1432 9.1581


