
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 12 0.03    4.0198 4.0000 4.0000

FXTN 05-57 PIBD0510A571 11.5000 2M 1/27/2010 47 0.13    4.0678 4.0125 4.0125

FXTN 10-15 PIBD1010B153 14.7500 2M 2/3/2010 54 0.15    4.0728 4.0188 4.0188

FXTN 03-16 PIBD0310B167 5.5000 2M 2/21/2010 72 0.20 1.000000 4.2000 11:33:06 AM 4.2000 4.0858 4.0348 4.0348

FXTN 10-16 PIBD1010C161 14.6250 2M 3/2/2010 81 0.22    4.0923 4.0429 4.0429

FXTN 10-17 PID1010CA170 13.8750 4M 3/30/2010 109 0.30    4.1387 4.0786 4.0775

FXTN 05-58 PIBD0510D589 11.5000 4M 4/7/2010 117 0.32    4.1550 4.0900 4.0885

FXTN 04-18 PIBD0410D181 6.5000 5M 4/20/2010 130 0.36    4.1814 4.1086 4.1063

FXTN 10-18 PIBD1010D188 13.8750 5M 4/27/2010 137 0.38    4.1957 4.1186 4.1159

FXTN 07-34 PIBD0710E348 11.8750 5M 5/8/2010 148 0.41    4.2180 4.1343 4.1310

FXTN 10-19 PIBD1010E196 14.2500 5M 5/25/2010 165 0.45    4.2526 4.1586 4.1544

FXTN 10-20 PIBD1010F202 14.1250 7M 6/22/2010 193 0.53    4.3101 4.2100 4.1974

FXTN 10-21 PIBD1010G210 14.5000 8M 7/20/2010 221 0.61    4.3683 4.2746 4.2457

FXTN 05-59 PIBD0510G595 10.7500 8M 7/21/2010 222 0.61    4.3704 4.2769 4.2475

RTB 03-05 PIID0310H057 6.8750 8M 8/1/2010 233 0.64    4.3933 4.3023 4.2664

FXTN 10-22 PIBD1010H228 14.6250 8M 8/10/2010 242 0.66    4.4120 4.3231 4.2820

FXTN 10-23 PIBD1010I236 14.6250 9M 9/1/2010 264 0.72    4.4578 4.3738 4.3199

RTB 05-04 PIID0510H043 10.6250 9M 9/8/2010 271 0.74 85.650000 4.7500 3:09:14 PM 4.7500 4.4723 4.3900 4.3320

FXTN 05-60 PIBD0510I600 10.8750 10M 9/22/2010 285 0.78    4.5014 4.4223 4.3561

FXTN 05-61 PIBD0510L615 9.3750 1Y 12/1/2010 355 0.97    4.6470 4.5838 4.4769

FXTN 10-26 PIBD1010L261 17.5000 1.5Y 12/21/2010 375 1.03 123.000000 4.6250 11:34:40 AM 4.6250 4.6667 4.6038 4.5098

FXTN 03-17 PIBD0311A175 5.3750 1.5Y 1/17/2011 402 1.10    4.6774 4.6118 4.5530

FXTN 10-27 PIBD1011A278 17.5000 1.5Y 1/18/2011 403 1.10    4.6778 4.6121 4.5546

FXTN 07-35 PIBD0711A354 11.0000 1.5Y 1/22/2011 407 1.12    4.6794 4.6132 4.5610

FXTN 05-62 PIBD0511C622 8.5000 1.5Y 3/3/2011 447 1.22 0.155000 4.6500 9:57:16 AM 4.6500 4.6952 4.6250 4.6250

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 490 1.34    4.7092 4.6289 4.6289

FXTN 05-63 PIBD0511F638 10.6250 2Y 6/22/2011 558 1.53    4.7313 4.6350 4.6350

FXTN 07-37 PIBD0711G376 12.0000 2Y 7/22/2011 588 1.61    4.7410 4.6377 4.6377

RTB 03-06 PIID0311G065 8.5000 2Y 7/31/2011 597 1.64    4.7440 4.6385 4.6385

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 648 1.78    4.7605 4.6431 4.6431

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 669 1.83    4.7674 4.6450 4.6450

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 677 1.85    4.7700 4.6457 4.6457

RTB 05-05     * PIID0511L054 5.8750 2Y 12/6/2011 725 1.99    4.7856 4.6500 4.6500

FXTN 04-19 PIBD0411L191 5.8750 2.5Y 12/13/2011 732 2.01    4.8117 4.6818 4.6818

FXTN 03-18 PIBD0312A182 5.8750 2.5Y 1/8/2012 758 2.08    4.9088 4.8000 4.8000

SPTB 10-02 SPTB1012A021 14.0000 2.5Y 1/31/2012 781 2.14    4.9947 4.9045 4.9045

FXTN 05-65 PIBD0512B658 5.7500 2.5Y 2/21/2012 802 2.20    5.0731 5.0000 5.0000

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 866 2.37    5.1383 5.0593 5.0593

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 869 2.38    5.1413 5.0620 5.0620

RTB 05-06 PIID0512H067 7.1250 3Y 8/1/2012 964 2.64    5.2381 5.1500 5.1500

FXTN 07-40 PIBD0712H408 11.3750 3Y 8/18/2012 981 2.69    5.2554 5.1657 5.1657

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 1018 2.79    5.2931 5.2000 5.2000
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FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 1041 2.85    5.3165 5.2213 5.2213

FXTN 07-41    * PIBD0712K413 10.5000 3Y 11/17/2012 1072 2.94    5.3481 5.2500 5.2500

FXTN 07-42 PIBD0713A421 9.0000 3.5Y 1/5/2013 1121 3.07    5.3867 5.2955 5.2955

FXTN 07-43 PIBD0713C438 8.7500 3.5Y 3/3/2013 1178 3.23    5.4316 5.3485 5.3485

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1188 3.25    5.4535 5.3660 5.3660

FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1202 3.29    5.4840 5.3905 5.3905

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1251 3.43    5.5910 5.4761 5.4761

FXTN 07-44 PIBD0713F446 9.6250 4Y 6/29/2013 1296 3.55    5.6893 5.5548 5.5548

RTB 05-07 PIID0513G075 9.0000 4Y 7/31/2013 1328 3.64 2.000000 5.8750 11:15:38 AM 5.8750 5.7592 5.6107 5.6107

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1398 3.83    5.9120 5.7330 5.7330

FXTN 07-45    * PIBD0713K457 7.1250 4Y 11/2/2013 1422 3.90    5.9644 5.7750 5.7750

FXTN 05-67 PIBD0514A673 6.2500 4.5Y 1/27/2014 1508 4.13 100.000000 5.9550 10:39:29 AM 5.9525 6.0454 5.9525 5.9525

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1565 4.29    6.0898 6.0004 5.9903

FXTN 10-35 PIBD1014G356 12.7500 5Y 7/15/2014 1677 4.59    6.1771 6.0945 6.0646

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1748 4.79 32.322000 6.1750 3:40:38 PM 6.1591 6.2325 6.1541 6.1117

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1758 4.82    6.2403 6.1625 6.1184

SPTB 10-03    * SPTB1014J037 12.2500 5Y 10/14/2014 1768 4.84    6.2481 6.1709 6.1250

FXTN 10-36 PIBD1015B367 12.3750 5.5Y 2/24/2015 1901 5.21    6.4711 6.3844 6.3515

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1988 5.45    6.6170 6.5241 6.4997

FXTN 10-37 PIBD1015H370 11.8750 6Y 8/25/2015 2083 5.71    6.7763 6.6766 6.6614

FXTN 10-38 PIBD1015L384 10.1250 6.5Y 12/15/2015 2195 6.01    6.9641 6.8564 6.8522

FXTN 10-39 PIBD1016A393 9.2500 6.5Y 1/12/2016 2223 6.09    7.0110 6.9013 6.8999

FXTN 07-48 PIBD0716A488 7.0000 6.5Y 1/27/2016 2238 6.13 98.290826 6.9000 10:54:11 AM 6.9254 7.0362 6.9254 6.9254

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2301 6.30    7.0737 6.9609 6.9351

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2329 6.38    7.0904 6.9767 6.9395

FXTN 10-42 PIBD1016I420 9.1250 7Y 9/4/2016 2459 6.74 0.300000 6.9500 11:50:04 AM 6.9500 7.1680 7.0500 6.9595

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2479 6.79 133.964000 6.9650 3:57:05 PM 6.9708 7.1799 7.0404 6.9626

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2532 6.94    7.2115 7.0150 6.9708

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2691 7.37    7.3260 7.1467 7.1006

FXTN 10-44 PIBD1017H447 7.7500 8Y 8/23/2017 2812 7.70    7.4132 7.2470 7.1993

FXTN 10-45 PIBD1018A451 5.8750 8.5Y 1/31/2018 2973 8.15    7.5291 7.3804 7.3307

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3266 8.95    7.7401 7.6231 7.5699

FXTN 10-48    * PIBD1019B485 7.8750 10Y 2/19/2019 3357 9.20 100.705748 7.6440 4:05:06 PM 7.6442 7.8057 7.6985 7.6442

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4476 12.26    8.1962 8.0745 8.0372

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4693 12.86    8.2720 8.1474 8.1134

FXTN 20-04 PIBD2023B048 13.0000 14Y 2/20/2023 4819 13.20    8.3160 8.1897 8.1576

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4917 13.47    8.3502 8.2226 8.1920

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 5064 13.87    8.4015 8.2720 8.2436

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5288 14.49    8.4797 8.3473 8.3223

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5351 14.66    8.5017 8.3685 8.3444

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5449 14.93    8.5359 8.4014 8.3789

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5603 15.35    8.5896 8.4531 8.4329
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FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5792 15.87    8.6556 8.5166 8.4993

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5832 15.98    8.6695 8.5301 8.5134

FXTN 20-12 PIBD2026A122 10.2500 17Y 1/19/2026 5883 16.12    8.6873 8.5472 8.5313

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6205 17.00    8.7997 8.6554 8.6443

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6478 17.75    8.8950 8.7471 8.7402

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6933 18.99    9.0538 8.9000 8.9000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7534 20.64    9.1318 8.9959 8.9959

FXTN 25-03 PIBD2531A032 11.2500 22Y 1/26/2031 7716 21.14    9.1554 9.0249 9.0249

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7968 21.83    9.1881 9.0652 9.0652

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8389 22.98    9.2427 9.1323 9.1323

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9095 24.92    9.3342 9.2450 9.2450


