
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

FXTN 10-17 PID1010CA170 13.8750 <1M 3/30/2010 1     4.0000 4.0000 4.0000

FXTN 05-58 PIBD0510D589 11.5000 <1M 4/7/2010 9 0.02    3.9936 3.9778 3.9778

FXTN 04-18 PIBD0410D181 6.5000 <1M 4/20/2010 22 0.06    3.9832 3.9417 3.9417

FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 29 0.08    3.9776 3.9222 3.9222

FXTN 07-34 PIBD0710E348 11.8750 1M 5/8/2010 40 0.11    3.9740 3.9000 3.9000

FXTN 10-19 PIBD1010E196 14.2500 2M 5/25/2010 57 0.16    3.9898 3.9000 3.9000

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 85 0.23    4.0160 3.9000 3.9000

FXTN 10-21 PIBD1010G210 14.5000 4M 7/20/2010 113 0.31    4.0585 3.9440 3.9440

FXTN 05-59 PIBD0510G595 10.7500 4M 7/21/2010 114 0.31    4.0602 3.9462 3.9462

RTB 03-05 PIID0310H057 6.8750 4M 8/1/2010 125 0.34    4.0795 3.9703 3.9703

FXTN 10-22 PIBD1010H228 14.6250 5M 8/10/2010 134 0.37    4.0952 3.9901 3.9901

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 156 0.43    4.1337 4.0385 4.0385

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 163 0.45 0.485000 3.7500 10:41:27 AM 3.7500 4.1459 4.0538 4.0538

FXTN 05-60 PIBD0510I600 10.8750 6M 9/22/2010 177 0.48 0.100000 4.2750 2:27:34 PM 4.2750 4.1704 4.0846 4.0846

FXTN 05-61 PIBD0510L615 9.3750 8M 12/1/2010 247 0.68    4.2872 4.1843 4.1768

FXTN 10-26 PIBD1010L261 17.5000 9M 12/21/2010 267 0.73    4.3204 4.2111 4.2012

FXTN 03-17 PIBD0311A175 5.3750 10M 1/17/2011 294 0.81    4.3652 4.2472 4.2342

FXTN 10-27 PIBD1011A278 17.5000 10M 1/18/2011 295 0.81    4.3669 4.2486 4.2354

FXTN 07-35 PIBD0711A354 11.0000 10M 1/22/2011 299 0.82    4.3735 4.2539 4.2403

FXTN 05-62 PIBD0511C622 8.5000 11M 3/3/2011 339 0.93 1.000000 4.4000 11:13:56 AM 4.4000 4.4399 4.3075 4.2890

FXTN 07-36 PIBD0711D360 12.0000 1.5Y 4/15/2011 382 1.05    4.4993 4.3628 4.3434

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 450 1.23    4.5768 4.4472 4.4320

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 480 1.32    4.6110 4.4844 4.4711

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 489 1.34 0.330000 4.7500 3:19:25 PM 4.7500 4.6213 4.4956 4.4828

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 540 1.48    4.6794 4.5589 4.5493

FXTN 10-28 PIBD1011J288 16.5000 2Y 10/11/2011 561 1.54    4.7034 4.5849 4.5767

FXTN 05-64 PIBD0511J642 7.2500 2Y 10/19/2011 569 1.56    4.7125 4.5949 4.5871

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 617 1.69    4.7672 4.6544 4.6497

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 624 1.71    4.7752 4.6631 4.6588

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 650 1.78    4.8048 4.6954 4.6927

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 673 1.84    4.8311 4.7239 4.7226

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 694 1.90 1.500000 4.6500 10:50:10 AM 4.6500 4.8550 4.7500 4.7500

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 758 2.08    4.9240 4.8132 4.8060

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 761 2.08    4.9273 4.8162 4.8086

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 856 2.35 2.868000 5.0000 12:01:16 PM 5.0000 5.0298 4.9100 4.8918

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 873 2.39    5.0481 4.9268 4.9066

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 910 2.49 141.764000 5.0100 2:41:52 PM 5.0263 5.0880 4.9633 4.9390

FXTN 10-30 PIBD1012J302 12.1250 3Y 10/17/2012 933 2.56    5.1128 4.9860 4.9592

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 964 2.64    5.1463 5.0166 4.9863

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 1013 2.78    5.1992 5.0650 5.0292

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 1015 2.78    5.2013 5.0670 5.0309

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1070 2.93 1,445.000000 5.1050 3:24:32 PM 5.1001 5.2606 5.1213 5.0790

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1080 2.96    5.2714 5.1312 5.0878
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FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1094 3.00    5.2865 5.1450 5.1001

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1143 3.13    5.3798 5.2388 5.1971

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1188 3.25    5.4655 5.3250 5.2863

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1220 3.34    5.5264 5.3862 5.3497

FXTN 10-33 PIBD1013J337 11.0000 4Y 10/9/2013 1290 3.53    5.6597 5.5203 5.4883

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1314 3.60    5.7054 5.5662 5.5359

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1400 3.84 4,150.000000 5.8000 3:36:33 PM 5.8191 5.8692 5.7309 5.7062

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1457 3.99    5.9777 5.8400 5.8191

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1569 4.30    6.1262 6.0100 5.9065

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1640 4.49 2,874.043500 6.0800 3:55:52 PM 6.0854 6.2203 6.1178 5.9618

FXTN 07-46 PIBD0714J466 6.5000 5Y 10/4/2014 1650 4.52 606.629000 6.0800 2:39:52 PM 6.0811 6.2335 6.1329 5.9696

SPTB 10-03 SPTB1014J037 12.2500 5Y 10/14/2014 1660 4.55    6.2468 6.1481 5.9774

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1793 4.91    6.4231 6.3500 6.0811

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1880 5.15 20.000000 6.2500 10:26:04 AM 6.2500 6.5690 6.5010 6.2973

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1975 5.41    6.7283 6.6660 6.5334

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2087 5.72    6.9161 6.8604 6.8117

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2115 5.79    6.9631 6.9090 6.8813

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2130 5.84 9,352.760000 6.9075 4:01:10 PM 6.9186 6.9882 6.9351 6.9186

FXTN 10-40 PIBD1016C407 7.5000 6.5Y 3/30/2016 2193 6.01    7.0307 6.9633 6.9492

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2221 6.08    7.0496 6.9758 6.9628

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2351 6.44 5,581.001500 7.0175 4:04:05 PM 7.0259 7.1373 7.0340 7.0259

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2371 6.50 11.993000 6.9250 2:42:11 PM 6.9250 7.2040 7.1069 7.1010

FXTN 10-43    * PIBD1016K436 6.2500 7Y 11/16/2016 2424 6.64    7.3808 7.3000 7.3000

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2583 7.08    7.4690 7.3869 7.3869

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2704 7.41    7.5361 7.4531 7.4531

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2865 7.85    7.6254 7.5411 7.5411

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3158 8.65    7.7880 7.7013 7.7013

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3249 8.90 150.000000 7.6000 11:27:24 AM 7.6000 7.8385 7.7510 7.7510

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3613 9.90    8.0404 7.9500 7.9500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4368 11.97    8.2953 8.1968 8.1968

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4585 12.56    8.3686 8.2677 8.2677

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4711 12.91    8.4112 8.3089 8.3089

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4809 13.18    8.4442 8.3410 8.3410

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4956 13.58    8.4939 8.3890 8.3890

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5180 14.19    8.5695 8.4623 8.4623

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5243 14.36    8.5908 8.4828 8.4828

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5341 14.63    8.6239 8.5149 8.5149

FXTN 20-10 PIBD2025D103 12.1250 16Y 4/14/2025 5495 15.05    8.6759 8.5652 8.5652

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5684 15.57    8.7397 8.6270 8.6270

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5724 15.68    8.7532 8.6401 8.6401

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5775 15.82    8.7704 8.6568 8.6568

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6097 16.70    8.8792 8.7620 8.7620

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6370 17.45    8.9714 8.8513 8.8513
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FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6825 18.70    9.1250 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7426 20.35    9.1544 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7608 20.84    9.1633 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7860 21.53    9.1756 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8281 22.69    9.1962 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8987 24.62    9.2308 9.1000 9.1000


