
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 6 0.02    4.0079 4.0000 3.9849

FXTN 05-57 PIBD0510A571 11.5000 1M 1/27/2010 41 0.11    4.0635 4.0000 3.8792

FXTN 10-15 PIBD1010B153 14.7500 2M 2/3/2010 48 0.13    4.0642 4.0000 3.8943

FXTN 03-16 PIBD0310B167 5.5000 2M 2/21/2010 66 0.18 1,090.000000 4.1000 2:32:37 PM 4.1000 4.0660 4.0000 3.9331

FXTN 10-16 PIBD1010C161 14.6250 2M 3/2/2010 75 0.21    4.0670 4.0000 3.9526

FXTN 10-17 PID1010CA170 13.8750 4M 3/30/2010 103 0.28    4.0809 4.0129 4.0129

FXTN 05-58 PIBD0510D589 11.5000 4M 4/7/2010 111 0.30    4.0966 4.0300 4.0300

FXTN 04-18 PIBD0410D181 6.5000 4M 4/20/2010 124 0.34    4.1220 4.0579 4.0579

FXTN 10-18 PIBD1010D188 13.8750 5M 4/27/2010 131 0.36    4.1356 4.0729 4.0729

FXTN 07-34 PIBD0710E348 11.8750 5M 5/8/2010 142 0.39    4.1571 4.0964 4.0964

FXTN 10-19 PIBD1010E196 14.2500 5M 5/25/2010 159 0.44    4.1903 4.1329 4.1329

FXTN 10-20 PIBD1010F202 14.1250 6M 6/22/2010 187 0.51    4.2482 4.1889 4.1889

FXTN 10-21 PIBD1010G210 14.5000 7M 7/20/2010 215 0.59    4.3098 4.2404 4.2404

FXTN 05-59 PIBD0510G595 10.7500 7M 7/21/2010 216 0.59    4.3120 4.2423 4.2423

RTB 03-05 PIID0310H057 6.8750 8M 8/1/2010 227 0.62 5.884000 4.8750 11:43:21 AM 4.8750 4.3362 4.2625 4.2625

FXTN 10-22 PIBD1010H228 14.6250 8M 8/10/2010 236 0.65    4.3559 4.2790 4.2790

FXTN 10-23 PIBD1010I236 14.6250 9M 9/1/2010 258 0.71    4.4043 4.3195 4.3195

RTB 05-04 PIID0510H043 10.6250 9M 9/8/2010 265 0.73    4.4197 4.3324 4.3324

FXTN 05-60 PIBD0510I600 10.8750 9M 9/22/2010 279 0.76    4.4505 4.3581 4.3581

FXTN 05-61 PIBD0510L615 9.3750 1Y 12/1/2010 349 0.96    4.6044 4.4869 4.4869

FXTN 10-26 PIBD1010L261 17.5000 1.5Y 12/21/2010 369 1.01    4.6224 4.5113 4.5113

FXTN 03-17 PIBD0311A175 5.3750 1.5Y 1/17/2011 396 1.08    4.6277 4.5352 4.5352

FXTN 10-27 PIBD1011A278 17.5000 1.5Y 1/18/2011 397 1.09    4.6279 4.5361 4.5361

FXTN 07-35 PIBD0711A354 11.0000 1.5Y 1/22/2011 401 1.10    4.6287 4.5396 4.5396

FXTN 05-62 PIBD0511C622 8.5000 1.5Y 3/3/2011 441 1.21 25.000000 4.5850 10:07:11 AM 4.5850 4.6365 4.5750 4.5750

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 484 1.33    4.6563 4.5788 4.5788

FXTN 05-63 PIBD0511F638 10.6250 2Y 6/22/2011 552 1.51    4.6875 4.5847 4.5847

FXTN 07-37 PIBD0711G376 12.0000 2Y 7/22/2011 582 1.59    4.7012 4.5874 4.5874

RTB 03-06 PIID0311G065 8.5000 2Y 7/31/2011 591 1.62 0.500000 5.9850 10:01:19 AM 5.9850 4.7054 4.5882 4.5882

SPTB 10-01 SPTB1011I016 15.5000 2Y 9/20/2011 642 1.76    4.7288 4.5926 4.5926

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 663 1.82    4.7384 4.5945 4.5945

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 671 1.84    4.7421 4.5952 4.5952

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 719 1.97    4.7641 4.5994 4.5994

FXTN 04-19    * PIBD0411L191 5.8750 2Y 12/13/2011 726 1.99    4.7673 4.6000 4.6000

FXTN 03-18 PIBD0312A182 5.8750 2.5Y 1/8/2012 752 2.06    4.8786 4.7393 4.7393

SPTB 10-02 SPTB1012A021 14.0000 2.5Y 1/31/2012 775 2.12    4.9770 4.8625 4.8625

FXTN 05-65 PIBD0512B658 5.7500 2.5Y 2/21/2012 796 2.18    5.0669 4.9750 4.9750

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 860 2.36    5.1379 5.0461 5.0461

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 863 2.36    5.1412 5.0494 5.0494

RTB 05-06 PIID0512H067 7.1250 3Y 8/1/2012 958 2.62 0.325000 6.0000 2:57:43 PM 6.0000 5.2466 5.1550 5.1550

FXTN 07-40 PIBD0712H408 11.3750 3Y 8/18/2012 975 2.67    5.2654 5.1739 5.1739

RTB 03-07 PIID0312I070 5.2500 3Y 9/24/2012 1012 2.77 1.000000 5.3000 11:52:57 AM 5.3000 5.3065 5.2150 5.2150
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FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 1035 2.84    5.3320 5.2406 5.2406

FXTN 07-41    * PIBD0712K413 10.5000 3Y 11/17/2012 1066 2.92    5.3663 5.2750 5.2750

FXTN 07-42 PIBD0713A421 9.0000 3.5Y 1/5/2013 1115 3.05    5.3965 5.3027 5.3033

FXTN 07-43 PIBD0713C438 8.7500 3.5Y 3/3/2013 1172 3.21 810.000000 5.3500 4:08:33 PM 5.3361 5.4315 5.3350 5.3361

FXTN 05-66 PIBD0513C664 6.6250 3.5Y 3/13/2013 1182 3.24    5.4496 5.3506 5.3517

FXTN 10-31 PIBD1013C316 12.7500 3.5Y 3/27/2013 1196 3.28    5.4749 5.3724 5.3734

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1245 3.41    5.5634 5.4487 5.4495

FXTN 07-44 PIBD0713F446 9.6250 4Y 6/29/2013 1290 3.53    5.6447 5.5188 5.5194

RTB 05-07 PIID0513G075 9.0000 4Y 7/31/2013 1322 3.62 3.000000 5.6200 3:56:30 PM 5.6200 5.7025 5.5686 5.5690

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1392 3.81    5.8290 5.6776 5.6777

FXTN 07-45    * PIBD0713K457 7.1250 4Y 11/2/2013 1416 3.88    5.8723 5.7150 5.7150

FXTN 05-67 PIBD0514A673 6.2500 4.5Y 1/27/2014 1502 4.12 582.600000 5.9700 4:12:00 PM 5.9570 6.0650 5.9612 5.9570

FXTN 10-34 PIBD1014C341 12.3750 4.5Y 3/25/2014 1559 4.27    6.0980 5.9917 5.9884

FXTN 10-35 PIBD1014G356 12.7500 5Y 7/15/2014 1671 4.58    6.1627 6.0514 6.0500

RTB 05-08 PIID0514I080 6.2500 5Y 9/24/2014 1742 4.77 24.279000 6.3000 3:03:34 PM 6.2074 6.2038 6.0893 6.0890

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1752 4.80    6.2096 6.0947 6.0945

SPTB 10-03    * SPTB1014J037 12.2500 5Y 10/14/2014 1762 4.83    6.2154 6.1000 6.1000

FXTN 10-36 PIBD1015B367 12.3750 5.5Y 2/24/2015 1895 5.19    6.4558 6.3463 6.3518

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1982 5.43    6.6131 6.5074 6.5165

FXTN 10-37 PIBD1015H370 11.8750 6Y 8/25/2015 2077 5.69    6.7848 6.6833 6.6964

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2189 6.00    6.9873 6.8907 6.9084

FXTN 10-39 PIBD1016A393 9.2500 6.5Y 1/12/2016 2217 6.07    7.0379 6.9426 6.9614

FXTN 07-48 PIBD0716A488 7.0000 6.5Y 1/27/2016 2232 6.12 915.000000 7.0000 4:14:49 PM 6.9898 7.0650 6.9703 6.9898

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2295 6.29    7.0898 6.9901 7.0015

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2323 6.36    7.1008 6.9988 7.0067

FXTN 10-42 PIBD1016I420 9.1250 7Y 9/4/2016 2453 6.72 239.940000 7.0700 4:07:54 PM 7.0491 7.1519 7.0395 7.0307

RTB 07-01 PIID0716I018 7.0000 7Y 9/24/2016 2473 6.78 15.554000 6.9650 3:00:55 PM 6.9700 7.1597 7.0370 7.0344

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2526 6.92    7.1806 7.0302 7.0442

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2685 7.36    7.3029 7.1593 7.1706

FXTN 10-44 PIBD1017H447 7.7500 8Y 8/23/2017 2806 7.69    7.3960 7.2575 7.2668

FXTN 10-45 PIBD1018A451 5.8750 8.5Y 1/31/2018 2967 8.13    7.5199 7.3882 7.3948

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3260 8.93    7.7454 7.6261 7.6277

FXTN 10-48    * PIBD1019B485 7.8750 10Y 2/19/2019 3351 9.18 150.000000 7.7000 4:11:58 PM 7.7000 7.8154 7.7000 7.7000

FXTN 20-02 PIBD2022C021 15.0000 13Y 3/14/2022 4470 12.25    8.2204 8.1068 8.1068

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4687 12.84    8.2989 8.1857 8.1857

FXTN 20-04 PIBD2023B048 13.0000 14Y 2/20/2023 4813 13.19    8.3445 8.2315 8.2315

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4911 13.45    8.3800 8.2671 8.2671

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 5058 13.86    8.4332 8.3206 8.3206

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5282 14.47    8.5143 8.4020 8.4020

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5345 14.64    8.5371 8.4249 8.4249

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5443 14.91    8.5725 8.4605 8.4605

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5597 15.33    8.6283 8.5165 8.5165
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FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5786 15.85    8.6967 8.5852 8.5852

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5826 15.96    8.7111 8.5997 8.5997

FXTN 20-12 PIBD2026A122 10.2500 17Y 1/19/2026 5877 16.10    8.7296 8.6183 8.6183

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6199 16.98    8.8461 8.7353 8.7353

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6472 17.73    8.9449 8.8346 8.8346

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6927 18.98    9.1096 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7528 20.62    9.1772 9.0695 9.0695

FXTN 25-03 PIBD2531A032 11.2500 22Y 1/26/2031 7710 21.12    9.1977 9.0905 9.0905

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7962 21.81    9.2261 9.1197 9.1197

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8383 22.97 25.000000 9.0000 10:38:31 AM 9.0000 9.2734 9.1684 9.1684

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 9089 24.90    9.3529 9.2500 9.2500


