
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 04-18 PIBD0410D181 6.5000 <1M 4/20/2010 1     4.0000 4.0000 4.0000

FXTN 10-18 PIBD1010D188 13.8750 <1M 4/27/2010 8 0.02    3.9634 3.9378 3.9378

FXTN 07-34 PIBD0710E348 11.8750 <1M 5/8/2010 19 0.05    3.9058 3.8400 3.8400

FXTN 10-19 PIBD1010E196 14.2500 1M 5/25/2010 36 0.10    3.8168 3.6889 3.6889

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 64 0.18    3.8824 3.7850 3.7850

FXTN 10-21 PIBD1010G210 14.5000 3M 7/20/2010 92 0.25    3.9559 3.8939 3.8939

FXTN 05-59 PIBD0510G595 10.7500 3M 7/21/2010 93 0.25    3.9585 3.8978 3.8978

RTB 03-05 PIID0310H057 6.8750 4M 8/1/2010 104 0.28    3.9824 3.9312 3.9312

FXTN 10-22 PIBD1010H228 14.6250 4M 8/10/2010 113 0.31    3.9948 3.9450 3.9450

FXTN 10-23 PIBD1010I236 14.6250 5M 9/1/2010 135 0.37    4.0250 3.9788 3.9788

RTB 05-04 PIID0510H043 10.6250 5M 9/8/2010 142 0.39    4.0346 3.9896 3.9896

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 156 0.43    4.0538 4.0112 4.0112

FXTN 05-61 PIBD0510L615 9.3750 8M 12/1/2010 226 0.62    4.1824 4.1476 4.1476

FXTN 10-26 PIBD1010L261 17.5000 8M 12/21/2010 246 0.67    4.2285 4.1948 4.1948

FXTN 03-17 PIBD0311A175 5.3750 9M 1/17/2011 273 0.75    4.2906 4.2585 4.2585

FXTN 10-27 PIBD1011A278 17.5000 9M 1/18/2011 274 0.75    4.2929 4.2609 4.2609

FXTN 07-35 PIBD0711A354 11.0000 9M 1/22/2011 278 0.76    4.3021 4.2703 4.2703

FXTN 05-62 PIBD0511C622 8.5000 11M 3/3/2011 318 0.87 50.518852 4.8750 12:05:22 PM 4.5533 4.3941 4.3648 4.3648

FXTN 07-36 PIBD0711D360 12.0000 1Y 4/15/2011 361 0.99    4.4823 4.4536 4.4536

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 429 1.18    4.5582 4.5182 4.5182

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 459 1.26    4.5917 4.5467 4.5467

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 468 1.28    4.6017 4.5552 4.5552

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 519 1.42    4.6586 4.6037 4.6037

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 540 1.48    4.6820 4.6236 4.6236

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 548 1.50    4.6909 4.6312 4.6312

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 596 1.63    4.7445 4.6768 4.6768

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 603 1.65    4.7523 4.6835 4.6835

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 629 1.72    4.7813 4.7082 4.7082

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 652 1.79    4.8070 4.7300 4.7300

FXTN 05-65    * PIBD0512B658 5.7500 2Y 2/21/2012 673 1.84 10.947808 4.7850 3:09:44 PM 4.7741 4.8304 4.7500 4.7500

FXTN 10-29 PIBD1012D291 13.0000 2.5Y 4/25/2012 737 2.02    4.8964 4.8080 4.8091

FXTN 07-39 PIBD0712D395 11.5000 2.5Y 4/28/2012 740 2.03    4.8994 4.8107 4.8118

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 835 2.29    4.9974 4.8968 4.8995

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 852 2.33    5.0149 4.9122 4.9152

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 889 2.44 4.859000 5.0250 3:09:32 PM 5.0893 5.0530 4.9457 4.9494

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 912 2.50    5.0767 4.9666 4.9706

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 943 2.58    5.1087 4.9947 4.9992

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 992 2.72    5.1592 5.0391 5.0444

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 994 2.72 11.670000 5.0300 3:00:18 PM 5.0471 5.1613 5.0409 5.0463

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1049 2.87 145.000000 5.1250 3:18:38 PM 5.1250 5.2180 5.0907 5.0970

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1059 2.90    5.2283 5.0998 5.1063

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1073 2.94    5.2427 5.1125 5.1192

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1122 3.07    5.3267 5.2026 5.2084
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FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1167 3.20    5.4039 5.2854 5.2903

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1199 3.28 1.000000 6.2500 3:04:38 PM 6.2500 5.4588 5.3442 5.3486

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1269 3.48    5.5789 5.4729 5.4760

FXTN 07-45 PIBD0713K457 7.1250 4Y 11/2/2013 1293 3.54    5.6201 5.5170 5.5197

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1379 3.78 2,000.000000 5.7800 11:00:34 AM 5.7800 5.7676 5.6752 5.6762

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1436 3.93    5.8654 5.7800 5.7800

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1548 4.24    6.0304 5.9483 5.9483

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1619 4.44 1.780000 6.0600 11:10:27 AM 6.0334 6.1350 6.0550 6.0550

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1629 4.46 15.737000 6.1100 11:17:23 AM 6.1057 6.1497 6.0701 6.0701

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1639 4.49    6.1644 6.0851 6.0851

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1772 4.85    6.3604 6.2850 6.2850

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1859 5.09 510.000000 6.3400 3:24:56 PM 6.3400 6.4986 6.4373 6.4373

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1954 5.35    6.6495 6.6036 6.6036

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2066 5.66    6.8275 6.7997 6.7997

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2094 5.74    6.8719 6.8487 6.8487

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2109 5.78 13.924200 6.8800 12:08:39 PM 6.8823 6.8958 6.8750 6.8750

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2172 5.95    6.9450 6.9163 6.9103

FXTN 10-41 PIBD1016D416 7.0000 6.5Y 4/27/2016 2200 6.03    6.9669 6.9347 6.9260

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2330 6.38 65.000000 7.0000 3:44:35 PM 6.9988 7.0685 7.0200 6.9988

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2350 6.44 8.000000 6.9750 3:03:48 PM 6.9499 7.0827 7.0325 7.0134

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2403 6.58    7.1206 7.0656 7.0519

FXTN 07-49    * PIBD0717C493 7.0000 7Y 3/31/2017 2538 6.95    7.2169 7.1500 7.1500

FXTN 20-01 PIBD2017D011 14.3750 7.5Y 4/24/2017 2562 7.02    7.2338 7.1659 7.1659

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2683 7.35    7.3189 7.2463 7.2463

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2844 7.79    7.4322 7.3532 7.3532

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3137 8.59    7.6383 7.5478 7.5478

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3228 8.84    7.7024 7.6083 7.6083

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3592 9.84    7.9585 7.8500 7.8500

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4347 11.91    8.2241 8.1203 8.1203

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4564 12.50    8.3004 8.1980 8.1980

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4690 12.85    8.3447 8.2431 8.2431

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4788 13.12    8.3792 8.2782 8.2782

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4935 13.52    8.4309 8.3308 8.3308

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5159 14.13    8.5097 8.4110 8.4110

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5222 14.31    8.5319 8.4336 8.4336

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5320 14.58    8.5664 8.4687 8.4687

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5474 15.00    8.6206 8.5238 8.5238

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5663 15.52    8.6871 8.5915 8.5915

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5703 15.62    8.7011 8.6058 8.6058

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5754 15.76    8.7191 8.6241 8.6241

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6076 16.65    8.8323 8.7394 8.7394

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6349 17.39    8.9284 8.8371 8.8371

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6804 18.64    9.0885 9.0000 9.0000
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FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7405 20.29    9.1234 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7587 20.79    9.1340 9.0362 9.0362

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7839 21.48    9.1487 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8260 22.63    9.1732 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8966 24.56    9.2142 9.1000 9.1000


