
Interpolated Bonds

Instrument 

Name
ISIN Coupon Tenor Maturity Days YRS D. Vol (MM)

Last 
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Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

FXTN 10-14 PIBD1009L149 14.8750 <1M 12/23/2009 19 0.05    4.0231 4.0000 4.0000

FXTN 05-57 PIBD0510A571 11.5000 2M 1/27/2010 54 0.15    4.0519 4.0000 4.0000

FXTN 10-15 PIBD1010B153 14.7500 2M 2/3/2010 61 0.17    4.0529 4.0000 4.0000

FXTN 03-16 PIBD0310B167 5.5000 2M 2/21/2010 79 0.22 1.021110 4.1000 11:27:46 AM 4.1000 4.0554 4.0000 4.0000

FXTN 10-16 PIBD1010C161 14.6250 3M 3/2/2010 88 0.24    4.0566 4.0000 4.0000

FXTN 10-17 PID1010CA170 13.8750 4M 3/30/2010 116 0.32    4.0896 4.0345 4.0321

FXTN 05-58 PIBD0510D589 11.5000 4M 4/7/2010 124 0.34    4.1023 4.0483 4.0450

FXTN 04-18 PIBD0410D181 6.5000 5M 4/20/2010 137 0.38    4.1230 4.0708 4.0659

FXTN 10-18 PIBD1010D188 13.8750 5M 4/27/2010 144 0.39    4.1342 4.0829 4.0771

FXTN 07-34 PIBD0710E348 11.8750 5M 5/8/2010 155 0.42    4.1517 4.1018 4.0948

FXTN 10-19 PIBD1010E196 14.2500 5M 5/25/2010 172 0.47    4.1788 4.1312 4.1221

FXTN 10-20 PIBD1010F202 14.1250 7M 6/22/2010 200 0.55    4.2398 4.1913 4.1796

FXTN 10-21 PIBD1010G210 14.5000 8M 7/20/2010 228 0.62    4.3074 4.2561 4.2420

FXTN 05-59 PIBD0510G595 10.7500 8M 7/21/2010 229 0.63    4.3098 4.2584 4.2442

RTB 03-05 PIID0310H057 6.8750 8M 8/1/2010 240 0.66 2.000000 5.2500 12:15:08 PM 5.2500 4.3363 4.2839 4.2687

FXTN 10-22 PIBD1010H228 14.6250 8M 8/10/2010 249 0.68    4.3580 4.3047 4.2888

FXTN 10-23 PIBD1010I236 14.6250 9M 9/1/2010 271 0.74    4.4111 4.3556 4.3378

RTB 05-04 PIID0510H043 10.6250 9M 9/8/2010 278 0.76 50.000000 4.5000 10:56:37 AM 4.5000 4.4280 4.3718 4.3534

FXTN 05-60 PIBD0510I600 10.8750 10M 9/22/2010 292 0.80    4.4618 4.4042 4.3846

FXTN 05-61 PIBD0510L615 9.3750 1Y 12/1/2010 362 0.99    4.6144 4.5500 4.5193

FXTN 10-26 PIBD1010L261 17.5000 1.5Y 12/21/2010 382 1.05    4.6158 4.5500 4.5032

FXTN 03-17 PIBD0311A175 5.3750 1.5Y 1/17/2011 409 1.12    4.6178 4.5500 4.4814

FXTN 10-27 PIBD1011A278 17.5000 1.5Y 1/18/2011 410 1.12    4.6179 4.5500 4.4806

FXTN 07-35 PIBD0711A354 11.0000 1.5Y 1/22/2011 414 1.13    4.6182 4.5500 4.4773

FXTN 05-62 PIBD0511C622 8.5000 1.5Y 3/3/2011 454 1.24 195.000000 4.4400 3:49:50 PM 4.4450 4.6212 4.5500 4.4450

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 497 1.36    4.6368 4.5565 4.4618

FXTN 05-63 PIBD0511F638 10.6250 2Y 6/22/2011 565 1.55    4.6616 4.5669 4.4884

FXTN 07-37 PIBD0711G376 12.0000 2Y 7/22/2011 595 1.63    4.6726 4.5715 4.5002

RTB 03-06 PIID0311G065 8.5000 2Y 7/31/2011 604 1.65    4.6758 4.5728 4.5037

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 655 1.79    4.6944 4.5806 4.5237

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 676 1.85    4.7021 4.5838 4.5319

FXTN 05-64    * PIBD0511J642 7.2500 2Y 10/19/2011 684 1.87    4.7050 4.5850 4.5350

RTB 05-05 PIID0511L054 5.8750 2.5Y 12/6/2011 732 2.01 1.150000 4.7500 3:46:47 PM 4.7500 4.8415 4.7252 4.6932

FXTN 04-19 PIBD0411L191 5.8750 2.5Y 12/13/2011 739 2.02    4.8614 4.7456 4.7163

FXTN 03-18 PIBD0312A182 5.8750 2.5Y 1/8/2012 765 2.10    4.9353 4.8215 4.8020

SPTB 10-02 SPTB1012A021 14.0000 2.5Y 1/31/2012 788 2.16    5.0007 4.8887 4.8779

FXTN 05-65 PIBD0512B658 5.7500 2.5Y 2/21/2012 809 2.22 2,094.700000 4.9400 4:11:30 PM 4.9471 5.0604 4.9500 4.9471

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 873 2.39    5.1328 5.0140 5.0106

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 876 2.40    5.1362 5.0170 5.0135

RTB 05-06 PIID0512H067 7.1250 3Y 8/1/2012 971 2.66    5.2436 5.1119 5.1077

FXTN 07-40 PIBD0712H408 11.3750 3Y 8/18/2012 988 2.71    5.2628 5.1289 5.1246

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 1025 2.81 796.200000 5.1900 3:40:50 PM 5.2126 5.3047 5.1659 5.1613
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FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 1048 2.87    5.3307 5.1888 5.1841

FXTN 07-41    * PIBD0712K413 10.5000 3Y 11/17/2012 1079 2.96 50.000000 5.2500 3:41:47 PM 5.2500 5.3658 5.2198 5.2149

FXTN 07-42 PIBD0713A421 9.0000 3.5Y 1/5/2013 1128 3.09    5.3903 5.2674 5.2627

FXTN 07-43 PIBD0713C438 8.7500 3.5Y 3/3/2013 1185 3.25 3,400.000000 5.3000 4:10:08 PM 5.3184 5.4188 5.3226 5.3184

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1195 3.27    5.4397 5.3412 5.3355

FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1209 3.31    5.4689 5.3671 5.3594

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1258 3.45    5.5710 5.4580 5.4430

FXTN 07-44 PIBD0713F446 9.6250 4Y 6/29/2013 1303 3.57    5.6647 5.5414 5.5199

RTB 05-07 PIID0513G075 9.0000 4Y 7/31/2013 1335 3.66 7.641000 5.6250 11:55:59 AM 5.6250 5.7314 5.6007 5.5745

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1405 3.85    5.8773 5.7305 5.6940

FXTN 07-45    * PIBD0713K457 7.1250 4Y 11/2/2013 1429 3.92    5.9273 5.7750 5.7350

FXTN 05-67 PIBD0514A673 6.2500 4.5Y 1/27/2014 1515 4.15 3,077.750000 5.9000 4:12:14 PM 5.9194 6.0015 5.9352 5.9194

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1572 4.31    6.0514 5.9925 5.9735

FXTN 10-35 PIBD1014G356 12.7500 5Y 7/15/2014 1684 4.61    6.1493 6.1052 6.0797

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1755 4.81 4,877.800000 6.1400 3:59:23 PM 6.1661 6.2114 6.1766 6.1471

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1765 4.84    6.2201 6.1866 6.1566

SPTB 10-03    * SPTB1014J037 12.2500 5Y 10/14/2014 1775 4.86    6.2288 6.1967 6.1661

FXTN 10-36 PIBD1015B367 12.3750 5.5Y 2/24/2015 1908 5.23    6.4480 6.4071 6.3812

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1995 5.47 50.000000 6.6250 10:59:47 AM 6.6250 6.5914 6.5448 6.5219

FXTN 10-37 PIBD1015H370 11.8750 6Y 8/25/2015 2090 5.73    6.7480 6.6951 6.6756

FXTN 10-38 PIBD1015L384 10.1250 6.5Y 12/15/2015 2202 6.03    6.9326 6.8723 6.8567

FXTN 10-39 PIBD1016A393 9.2500 6.5Y 1/12/2016 2230 6.11    6.9787 6.9166 6.9020

FXTN 07-48 PIBD0716A488 7.0000 6.5Y 1/27/2016 2245 6.15 4,211.361782 6.9100 4:10:00 PM 6.9263 7.0035 6.9403 6.9263

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2308 6.32    7.0410 6.9712 6.9513

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2336 6.40    7.0576 6.9849 6.9624

FXTN 10-42 PIBD1016I420 9.1250 7Y 9/4/2016 2466 6.76 5,715.802000 7.0150 4:06:51 PM 7.0431 7.1350 7.0485 7.0139

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2486 6.81 50.255000 6.9500 3:49:08 PM 7.0147 7.1469 7.0483 7.0219

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2539 6.96    7.1785 7.0480 7.0429

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2698 7.39    7.3119 7.1881 7.1798

FXTN 10-44 PIBD1017H447 7.7500 8Y 8/23/2017 2819 7.72 270.000000 7.3000 3:15:11 PM 7.3019 7.4134 7.2947 7.2840

FXTN 10-45 PIBD1018A451 5.8750 8.5Y 1/31/2018 2980 8.16    7.5485 7.4366 7.4226

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3273 8.97    7.7944 7.6948 7.6749

FXTN 10-48    * PIBD1019B485 7.8750 10Y 2/19/2019 3364 9.22 401.882477 7.7500 4:07:27 PM 7.7532 7.8708 7.7750 7.7532

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4483 12.28    8.2602 8.1583 8.1434

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4700 12.88    8.3358 8.2327 8.2190

FXTN 20-04 PIBD2023B048 13.0000 14Y 2/20/2023 4826 13.22    8.3796 8.2758 8.2630

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4924 13.49    8.4137 8.3094 8.2971

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 5071 13.89    8.4649 8.3598 8.3484

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5295 14.51    8.5428 8.4365 8.4265

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5358 14.68    8.5648 8.4581 8.4484

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5456 14.95    8.5989 8.4916 8.4826

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5610 15.37    8.6525 8.5444 8.5363
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FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5799 15.89    8.7183 8.6091 8.6022

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5839 16.00    8.7322 8.6228 8.6161

FXTN 20-12 PIBD2026A122 10.2500 17Y 1/19/2026 5890 16.14    8.7499 8.6403 8.6339

FXTN 20-13 PIBD2026L139 8.0000 18Y 12/7/2026 6212 17.02    8.8620 8.7506 8.7462

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6485 17.77 40.000000 8.8000 3:42:22 PM 8.8100 8.9570 8.8441 8.8414

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6940 19.01    9.1154 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7541 20.66    9.1734 9.0062 9.0326

FXTN 25-03 PIBD2531A032 11.2500 22Y 1/26/2031 7723 21.16    9.1910 9.0081 9.0425

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7975 21.85    9.2154 9.0107 9.0561

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8396 23.00    9.2560 9.0150 9.0790

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9102 24.94 261.947000 9.1500 3:48:37 PM 9.1173 9.3242 9.0223 9.1173


