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PIBD1009L149 FXTN 10-14 14.8750 <1M 12/23/2009 7 0.02    4.0149 4.0073 3.9731

PIBD0510A571 FXTN 05-57 11.5000 1M 1/27/2010 42 0.12    4.1019 4.0500 3.8160

PIBD1010B153 FXTN 10-15 14.7500 2M 2/3/2010 49 0.13    4.1036 4.0500 3.8453

PIBD0310B167 FXTN 03-16 5.5000 2M 2/21/2010 67 0.18 16.167279 4.1000 2:42:55 PM 4.0391 4.1079 4.0500 3.9205

PIBD1010C161 FXTN 10-16 14.6250 2M 3/2/2010 76 0.21    4.1101 4.0500 3.9581

PID1010CA170 FXTN 10-17 13.8750 4M 3/30/2010 104 0.28    4.1242 4.0590 4.0578

PIBD0510D589 FXTN 05-58 11.5000 4M 4/7/2010 112 0.31    4.1359 4.0709 4.0682

PIBD0410D181 FXTN 04-18 6.5000 4M 4/20/2010 125 0.34 9.582995 5.0000 11:34:56 AM 5.0000 4.1550 4.0903 4.0851

PIBD1010D188 FXTN 10-18 13.8750 5M 4/27/2010 132 0.36    4.1652 4.1008 4.0942

PIBD0710E348 FXTN 07-34 11.8750 5M 5/8/2010 143 0.39    4.1814 4.1172 4.1084

PIBD1010E196 FXTN 10-19 14.2500 5M 5/25/2010 160 0.44    4.2063 4.1426 4.1305

PIBD1010F202 FXTN 10-20 14.1250 6M 6/22/2010 188 0.52    4.2571 4.1957 4.1818

PIBD1010G210 FXTN 10-21 14.5000 7M 7/20/2010 216 0.59    4.3191 4.2619 4.2502

PIBD0510G595 FXTN 05-59 10.7500 7M 7/21/2010 217 0.59    4.3213 4.2642 4.2527

PIID0310H057 RTB 03-05 6.8750 8M 8/1/2010 228 0.62 1.345000 5.0000 3:20:08 PM 4.8329 4.3456 4.2902 4.2796

PIBD1010H228 FXTN 10-22 14.6250 8M 8/10/2010 237 0.65    4.3656 4.3115 4.3016

PIBD1010I236 FXTN 10-23 14.6250 9M 9/1/2010 259 0.71    4.4143 4.3635 4.3554

PIID0510H043 RTB 05-04 10.6250 9M 9/8/2010 266 0.73    4.4298 4.3800 4.3725

PIBD0510I600 FXTN 05-60 10.8750 9M 9/22/2010 280 0.77    4.4608 4.4131 4.4067

PIBD0510L615 FXTN 05-61 9.3750 1Y 12/1/2010 350 0.96    4.6158 4.5785 4.5779

PIBD1010L261 FXTN 10-26 17.5000 1.5Y 12/21/2010 370 1.01    4.6335 4.5904 4.5858

PIBD0311A175 FXTN 03-17 5.3750 1.5Y 1/17/2011 397 1.09    4.6380 4.5809 4.5668

PIBD1011A278 FXTN 10-27 17.5000 1.5Y 1/18/2011 398 1.09    4.6381 4.5805 4.5661

PIBD0711A354 FXTN 07-35 11.0000 1.5Y 1/22/2011 402 1.10    4.6388 4.5791 4.5632

PIBD0511C622 FXTN 05-62 8.5000 1.5Y 3/3/2011 442 1.21 120.000000 4.5250 12:15:35 PM 4.5350 4.6454 4.5650 4.5350

PIBD0711D360 FXTN 07-36 12.0000 1.5Y 4/15/2011 485 1.33    4.6755 4.5710 4.5448

PIBD0511F638 FXTN 05-63 10.6250 2Y 6/22/2011 553 1.52    4.7232 4.5806 4.5603

PIBD0711G376 FXTN 07-37 12.0000 2Y 7/22/2011 583 1.60    4.7442 4.5848 4.5672

PIID0311G065 RTB 03-06 8.5000 2Y 7/31/2011 592 1.62 27.000000 5.9850 11:42:46 AM 5.9444 4.7505 4.5861 4.5692

SPTB1011I016 SPTB 10-01 15.5000 2Y 9/20/2011 643 1.76    4.7863 4.5932 4.5808

PIBD1011J288 FXTN 10-28 16.5000 2Y 10/11/2011 664 1.82    4.8010 4.5962 4.5856

PIBD0511J642 FXTN 05-64 7.2500 2Y 10/19/2011 672 1.84 9.292058 5.2500 11:34:03 AM 5.2500 4.8066 4.5973 4.5875

PIID0511L054 RTB 05-05 5.8750 2Y 12/6/2011 720 1.97    4.8403 4.6040 4.5984

PIBD0411L191 FXTN 04-19    * 5.8750 2Y 12/13/2011 727 1.99    4.8452 4.6050 4.6000

PIBD0312A182 FXTN 03-18 5.8750 2.5Y 1/8/2012 753 2.06    4.9212 4.7296 4.7260

SPTB1012A021 SPTB 10-02 14.0000 2.5Y 1/31/2012 776 2.13    4.9884 4.8397 4.8375

PIBD0512B658 FXTN 05-65 5.7500 2.5Y 2/21/2012 797 2.18 1,360.000000 4.9350 3:29:37 PM 4.9393 5.0498 4.9404 4.9393

PIBD1012D291 FXTN 10-29 13.0000 2.5Y 4/25/2012 861 2.36    5.1121 5.0020 5.0010

PIBD0712D395 FXTN 07-39 11.5000 2.5Y 4/28/2012 864 2.37 5.400000 5.1250 12:03:27 PM 5.1250 5.1150 5.0049 5.0039

PIID0512H067 RTB 05-06 7.1250 3Y 8/1/2012 959 2.63 246.506000 5.2000 3:15:03 PM 5.2001 5.2074 5.0964 5.0955

PIBD0712H408 FXTN 07-40 11.3750 3Y 8/18/2012 976 2.67 1.150000 5.1250 2:43:25 PM 5.1250 5.2240 5.1128 5.1119

PIID0312I070 RTB 03-07 5.2500 3Y 9/24/2012 1013 2.78 1.000000 5.1800 3:14:16 PM 5.1800 5.2600 5.1485 5.1476

PIBD1012J302 FXTN 10-30 12.1250 3Y 10/17/2012 1036 2.84    5.2823 5.1706 5.1698
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PIBD0712K413 FXTN 07-41    * 10.5000 3Y 11/17/2012 1067 2.92 50.000000 5.2000 10:46:26 AM 5.2000 5.3125 5.2005 5.1997

PIBD0713A421 FXTN 07-42 9.0000 3.5Y 1/5/2013 1116 3.06    5.3611 5.2558 5.2553

PIBD0713C438 FXTN 07-43 8.7500 3.5Y 3/3/2013 1173 3.21 1,510.000000 5.3200 10:36:24 AM 5.3200 5.4176 5.3200 5.3200

PIBD0513C664 FXTN 05-66 6.6250 3.5Y 3/13/2013 1183 3.24    5.4369 5.3366 5.3356

PIBD1013C316 FXTN 10-31 12.7500 3.5Y 3/27/2013 1197 3.28    5.4640 5.3599 5.3574

PIBD1013E320 FXTN 10-32 11.7500 3.5Y 5/15/2013 1246 3.41 15.000000 5.7500 11:01:25 AM 5.7500 5.5589 5.4412 5.4337

PIBD0713F446 FXTN 07-44 9.6250 4Y 6/29/2013 1291 3.54    5.6460 5.5159 5.5038

PIID0513G075 RTB 05-07 9.0000 4Y 7/31/2013 1323 3.62 0.471500 5.8000 10:28:05 AM 5.8000 5.7079 5.5690 5.5536

PIBD1013J337 FXTN 10-33 11.0000 4Y 10/9/2013 1393 3.82    5.8434 5.6852 5.6626

PIBD0713K457 FXTN 07-45    * 7.1250 4Y 11/2/2013 1417 3.88 17.939666 6.2500 11:39:41 AM 6.2500 5.8898 5.7250 5.7000

PIBD0514A673 FXTN 05-67 6.2500 4.5Y 1/27/2014 1503 4.12 2,199.030000 5.9550 3:57:06 PM 5.9495 6.0219 5.9486 5.9495

PIBD1014C341 FXTN 10-34 12.3750 4.5Y 3/25/2014 1560 4.27    6.0591 5.9807 6.0045

PIBD1014G356 FXTN 10-35 12.7500 5Y 7/15/2014 1672 4.58    6.1322 6.0438 6.1124

PIID0514I080 RTB 05-08 6.2500 5Y 9/24/2014 1743 4.78 51.200000 6.2000 3:19:26 PM 6.2001 6.1785 6.0837 6.1808

PIBD0714J466 FXTN 07-46 6.5000 5Y 10/4/2014 1753 4.80    6.1850 6.0894 6.1905

SPTB1014J037 SPTB 10-03    * 12.2500 5Y 10/14/2014 1763 4.83    6.1915 6.0950 6.2001

PIBD1015B367 FXTN 10-36 12.3750 5.5Y 2/24/2015 1896 5.19    6.4323 6.3366 6.4138

PIBD0715E477 FXTN 07-47 8.3750 5.5Y 5/22/2015 1983 5.43    6.5898 6.4946 6.5536

PIBD1015H370 FXTN 10-37 11.8750 6Y 8/25/2015 2078 5.69    6.7617 6.6672 6.7062

PIBD1015L384 FXTN 10-38 10.1250 6Y 12/15/2015 2190 6.00    6.9644 6.8706 6.8861

PIBD1016A393 FXTN 10-39 9.2500 6.5Y 1/12/2016 2218 6.08    7.0151 6.9215 6.9311

PIBD0716A488 FXTN 07-48 7.0000 6.5Y 1/27/2016 2233 6.12 487.102350 6.9251 2:59:58 PM 6.9552 7.0423 6.9487 6.9552

PIBD1016C407 FXTN 10-40 7.5000 6.5Y 3/30/2016 2296 6.29    7.0682 6.9687 6.9679

PIBD1016D416 FXTN 10-41 7.0000 6.5Y 4/27/2016 2324 6.37    7.0798 6.9776 6.9735

PIBD1016I420 FXTN 10-42 9.1250 7Y 9/4/2016 2454 6.72 1,281.900000 7.0000 2:38:30 PM 7.0241 7.1334 7.0187 6.9996

PIID0716I018 RTB 07-01 7.0000 7Y 9/24/2016 2474 6.78 469.720000 6.9750 3:37:12 PM 6.9874 7.1416 7.0158 7.0036

PIBD1016K436 FXTN 10-43    * 6.2500 7Y 11/16/2016 2527 6.92    7.1635 7.0081 7.0142

PIBD2017D011 FXTN 20-01 14.3750 7.5Y 4/24/2017 2686 7.36    7.2837 7.1328 7.1396

PIBD1017H447 FXTN 10-44 7.7500 8Y 8/23/2017 2807 7.69    7.3753 7.2276 7.2350

PIBD1018A451 FXTN 10-45 5.8750 8.5Y 1/31/2018 2968 8.13    7.4971 7.3539 7.3619

PIBD1018K478 FXTN 10-47 8.8750 9Y 11/20/2018 3261 8.93    7.7187 7.5836 7.5928

PIBD1019B485 FXTN 10-48    * 7.8750 10Y 2/19/2019 3352 9.18 600.000000 7.6750 3:53:57 PM 7.6646 7.7876 7.6550 7.6646

PIBD2022C021 FXTN 20-02 15.0000 13Y 3/14/2022 4471 12.25    8.2043 8.0759 8.0825

PIBD2022J033 FXTN 20-03 12.7500 13Y 10/17/2022 4688 12.84    8.2851 8.1575 8.1635

PIBD2023B048 FXTN 20-04 13.0000 14Y 2/20/2023 4814 13.19    8.3320 8.2049 8.2105

PIBD2023E054 FXTN 20-05 11.8750 14Y 5/29/2023 4912 13.46    8.3685 8.2417 8.2471

PIBD2023J068 FXTN 20-06 11.3750 14Y 10/23/2023 5059 13.86    8.4232 8.2970 8.3020

PIBD2024F075 FXTN 20-07 12.3750 15Y 6/3/2024 5283 14.47    8.5067 8.3813 8.3857

PIBD2024H086 FXTN 20-08 12.8750 15Y 8/5/2024 5346 14.65    8.5301 8.4050 8.4092

PIBD2024K091 FXTN 20-09 13.7500 15Y 11/11/2024 5444 14.92    8.5666 8.4418 8.4458

PIBD2025D103 FXTN 20-10 12.1250 16Y 4/14/2025 5598 15.34    8.6240 8.4998 8.5033

PIBD2025J116 FXTN 20-11 12.1250 16Y 10/20/2025 5787 15.85    8.6943 8.5708 8.5739

PIBD2525K015 FXTN 25-01 18.2500 16Y 11/29/2025 5827 15.96    8.7092 8.5859 8.5888



Interpolated Bonds

ISIN
Instrument 

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

Last 

Yield
Traded Time

W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

December 15, 2009

PIBD2026A122 FXTN 20-12 10.2500 17Y 1/19/2026 5878 16.10    8.7282 8.6051 8.6079

PIBD2026L139 FXTN 20-13 8.0000 17Y 12/7/2026 6200 16.99    8.8481 8.7262 8.7281

PIBD2027I140 FXTN 20-14 8.6250 18Y 9/6/2027 6473 17.73    8.9498 8.8289 8.8301

PIBD2028L151 FXTN 20-15    * 9.5000 20Y 12/4/2028 6928 18.98    9.1192 9.0000 9.0000

PIBD2530G029 FXTN 25-02 12.5000 21Y 7/28/2030 7529 20.63    9.1834 9.0695 9.0695

PIBD2531A032 FXTN 25-03 11.2500 22Y 1/26/2031 7711 21.13    9.2028 9.0905 9.0905

PIBD2531J042 FXTN 25-04 9.3750 22Y 10/5/2031 7963 21.82    9.2297 9.1197 9.1197

PIBD2532K057 FXTN 25-05 8.5000 23Y 11/29/2032 8384 22.97    9.2746 9.1684 9.1684

PIBD2534K062 FXTN 25-06    * 9.2500 25Y 11/5/2034 9090 24.90    9.3500 9.2500 9.2500


