
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 10-23 PIBD1010I236 14.6250 <1M 9/1/2010 1     4.0000 4.0000 4.0000

RTB 05-04 PIID0510H043 10.6250 <1M 9/8/2010 8 0.02    4.0277 3.9893 3.9842

FXTN 05-60 PIBD0510I600 10.8750 <1M 9/22/2010 22 0.06    4.0831 3.9679 3.9527

FXTN 05-61 PIBD0510L615 9.3750 3M 12/1/2010 92 0.25    4.1808 4.0717 4.0713

FXTN 10-26 PIBD1010L261 17.5000 4M 12/21/2010 112 0.31    4.2226 4.1285 4.1244

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 139 0.38    4.2791 4.2052 4.1960

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 140 0.38    4.2812 4.2080 4.1987

FXTN 07-35 PIBD0711A354 11.0000 5M 1/22/2011 144 0.39    4.2895 4.2194 4.2093

FXTN 05-62 PIBD0511C622 8.5000 6M 3/3/2011 184 0.50 146.000000 4.4000 12:14:50 PM 4.4000 4.3732 4.3330 4.3155

FXTN 07-36 PIBD0711D360 12.0000 8M 4/15/2011 227 0.62    4.4486 4.4106 4.3813

FXTN 05-63 PIBD0511F638 10.6250 10M 6/22/2011 295 0.81    4.5641 4.5219 4.4730

FXTN 07-37 PIBD0711G376 12.0000 11M 7/22/2011 325 0.89    4.6151 4.5710 4.5134

RTB 03-06 PIID0311G065 8.5000 11M 7/31/2011 334 0.92 0.196000 4.3500 2:32:39 PM 4.3500 4.6304 4.5857 4.5255

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 385 1.05    4.7110 4.6466 4.5895

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 406 1.11    4.7420 4.6635 4.6142

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 414 1.13    4.7539 4.6699 4.6235

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 462 1.27 9.000000 4.7500 11:29:14 AM 4.7500 4.8247 4.7083 4.6798

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 469 1.28    4.8351 4.7139 4.6880

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 495 1.36    4.8735 4.7348 4.7184

SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 518 1.42    4.9074 4.7532 4.7454

FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 539 1.48 50.000000 4.7700 9:56:34 AM 4.7700 4.9385 4.7700 4.7700

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 603 1.65    5.0045 4.8701 4.8345

FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 606 1.66    5.0076 4.8748 4.8375

RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 701 1.92 67.482000 4.9250 2:37:50 PM 4.9504 5.1055 5.0234 4.9332

FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 718 1.97    5.1231 5.0500 4.9504

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 755 2.07 286.233000 4.9500 2:43:13 PM 4.9517 5.1201 5.0356 4.9549

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 778 2.13    5.1183 5.0267 4.9578

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 809 2.22    5.1158 5.0146 4.9616

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 858 2.35    5.1119 4.9956 4.9677

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 860 2.36 470.000000 4.9850 11:15:08 AM 4.9925 5.1117 4.9948 4.9680

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 915 2.51 545.057010 4.9600 11:18:29 AM 4.9748 5.1073 4.9734 4.9748

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 925 2.53    5.1122 4.9818 4.9815

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 939 2.57    5.1191 4.9936 4.9908

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 988 2.71    5.1431 5.0350 5.0236

FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1033 2.83    5.1651 5.0730 5.0536

RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1065 2.92 1.000000 5.2000 11:57:52 AM 5.2000 5.1808 5.1000 5.0750

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1135 3.11    5.1772 5.0872 5.0705

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1159 3.18    5.1759 5.0829 5.0689

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1245 3.41 15,650.000000 5.0700 4:14:58 PM 5.0634 5.1715 5.0672 5.0634

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1302 3.57    5.3115 5.2132 5.1938

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1414 3.87    5.5865 5.5000 5.4500

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1485 4.07 5,718.110000 5.3600 3:14:18 PM 5.3545 5.6094 5.5070 5.4605

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1495 4.10 1,250.000000 5.4000 4:02:35 PM 5.3744 5.6126 5.5080 5.4620
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SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1505 4.12    5.6158 5.5090 5.4635

FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1638 4.49    5.6587 5.5222 5.4831

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1716 4.70 300.000000 5.5000 2:58:39 PM 5.5000 5.6838 5.5300 5.4946

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1725 4.73    5.6867 5.5309 5.4960

RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1814 4.97 1,454.290000 5.5750 3:27:53 PM 5.5121 5.7154 5.5397 5.5091

FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1820 4.99    5.7173 5.5403 5.5100

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1932 5.29    5.6687 5.5067 5.4980

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1960 5.37    5.6565 5.4983 5.4950

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1975 5.41 16,508.000000 5.4925 4:10:23 PM 5.4934 5.6500 5.4938 5.4934

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2038 5.58    5.6780 5.5243 5.5245

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2066 5.66    5.6904 5.5379 5.5383

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2196 6.02 6,675.000000 5.6100 4:10:32 PM 5.6025 5.7481 5.6009 5.6025

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2216 6.07 119.680000 5.9900 11:24:39 AM 5.7570 5.7827 5.6118 5.6140

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2269 6.22    5.8745 5.6409 5.6445

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2404 6.59 3,084.000000 5.6950 4:13:09 PM 5.6835 6.1084 5.7151 5.7221

FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2428 6.65    6.1500 5.7282 5.7359

RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2545 6.97 2,229.675000 5.9250 3:50:30 PM 5.9743 6.3527 5.7925 5.8033

FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2549 6.98    6.3596 5.7947 5.8056

FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2710 7.42 171.700000 6.1500 10:42:16 AM 6.1999 6.4614 5.9489 5.9566

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3003 8.23    6.6466 6.2295 6.2315

FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3094 8.48 156.000000 6.7250 11:34:42 AM 6.7410 6.7042 6.3166 6.3169

FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3458 9.47 248.000000 6.7600 4:02:45 PM 6.7671 6.9343 6.6653 6.6585

RTB 10-01     * PIID1020H015 7.2500 10Y 8/19/2020 3641 9.98 1,355.398000 6.8250 4:07:22 PM 6.8302 7.0500 6.8406 6.8302

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4213 11.54    7.2694 7.0390 7.0323

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4430 12.14    7.3526 7.1143 7.1090

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4556 12.48    7.4010 7.1580 7.1535

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4654 12.75    7.4385 7.1920 7.1881

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4801 13.15    7.4949 7.2430 7.2401

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5025 13.77    7.5808 7.3207 7.3192

FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5088 13.94    7.6050 7.3426 7.3415

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5186 14.21    7.6426 7.3766 7.3761

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5340 14.63    7.7017 7.4300 7.4305

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5529 15.15    7.7742 7.4956 7.4973

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5569 15.26    7.7895 7.5095 7.5114

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5620 15.40    7.8091 7.5272 7.5295

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5942 16.28    7.9326 7.6389 7.6432

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6215 17.03 8.700000 8.0900 3:30:17 PM 8.0900 8.0373 7.7336 7.7397

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6670 18.27 200.000000 8.1250 8:45:37 AM 8.1250 8.2118 7.8915 7.9005

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7209 19.75 700.000000 8.1100 3:05:20 PM 8.1129 8.4185 8.0785 8.0909

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7271 19.92    8.4423 8.1000 8.1129

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7453 20.42    8.4939 8.1729 8.1842

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7705 21.11    8.5653 8.2738 8.2830

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8126 22.26    8.6846 8.4423 8.4481
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FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8832 24.20    8.8846 8.7250 8.7250


