
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 05-62 PIBD0511C622 8.5000 <1M 3/3/2011 24 0.07 5.820000 4.1000 3:18:08 PM 4.1000 3.7470 3.6657 3.6657
FXTN 07-36 PIBD0711D360 12.0000 2M 4/15/2011 67 0.18    3.5269 3.3750 3.0209
FXTN 05-63 PIBD0511F638 10.6250 5M 6/22/2011 135 0.37    3.6335 3.4792 2.5940
FXTN 07-37 PIBD0711G376 12.0000 5M 7/22/2011 165 0.45    3.7248 3.5685 2.6635
RTB 03-06 PIID0311G065 8.5000 5M 7/31/2011 174 0.48    3.7522 3.5952 2.6844
SPTB 10-01 SPTB1011I016 15.5000 8M 9/20/2011 225 0.62    3.8876 3.7248 3.0516
FXTN 10-28 PIBD1011J288 16.5000 8M 10/11/2011 246 0.67    3.9414 3.7760 3.2279
FXTN 05-64 PIBD0511J642 7.2500 9M 10/19/2011 254 0.70    3.9619 3.7955 3.2950
RTB 05-05 PIID0511L054 5.8750 10M 12/6/2011 302 0.83    4.0848 3.9123 3.6979
FXTN 04-19 PIBD0411L191 5.8750 10M 12/13/2011 309 0.85    4.1027 3.9294 3.7566
FXTN 03-18 PIBD0312A182 5.8750 11M 1/8/2012 335 0.92    4.1692 3.9927 3.9748
SPTB 10-02 SPTB1012A021 14.0000 1Y 1/31/2012 358 0.98    4.2130 4.0345 4.0345
FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 379 1.04    4.2510 4.0708 4.0708
FXTN 10-29 PIBD1012D291 13.0000 1.5Y 4/25/2012 443 1.21    4.3666 4.1813 4.1813
FXTN 07-39 PIBD0712D395 11.5000 1.5Y 4/28/2012 446 1.22    4.3720 4.1865 4.1865
RTB 05-06 PIID0512H067 7.1250 1.5Y 8/1/2012 541 1.48    4.5436 4.3505 4.3505
FXTN 07-40 PIBD0712H408 11.3750 2Y 8/18/2012 558 1.53    4.5743 4.3798 4.3798
RTB 03-07 PIID0312I070 5.2500 2Y 9/24/2012 595 1.63    4.6411 4.4437 4.4437
FXTN 10-30 PIBD1012J302 12.1250 2Y 10/17/2012 618 1.69    4.6827 4.4834 4.4834
FXTN 07-41 PIBD0712K413 10.5000 2Y 11/17/2012 649 1.78    4.7387 4.5369 4.5369
FXTN 07-42 PIBD0713A421 9.0000 2Y 1/5/2013 698 1.91    4.8272 4.6215 4.6215
FXTN 03-19    * PIBD0313A199 5.2500 2Y 1/7/2013 700 1.92    4.8308 4.6250 4.6250
FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 755 2.07 90.000000 4.5000 2:47:07 PM 4.5000 4.8841 4.6786 4.6807
FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 765 2.10    4.8938 4.6883 4.6908
FXTN 10-31 PIBD1013C316 12.7500 2.5Y 3/27/2013 779 2.13    4.9073 4.7019 4.7050
FXTN 10-32 PIBD1013E320 11.7500 2.5Y 5/15/2013 828 2.27    4.9548 4.7497 4.7546
FXTN 07-44 PIBD0713F446 9.6250 2.5Y 6/29/2013 873 2.39    4.9984 4.7935 4.8002
RTB 05-07 PIID0513G075 9.0000 2.5Y 7/31/2013 905 2.48    5.0294 4.8247 4.8326
FXTN 10-33 PIBD1013J337 11.0000 3Y 10/9/2013 975 2.67    5.0973 4.8929 4.9035
FXTN 07-45 PIBD0713K457 7.1250 3Y 11/2/2013 999 2.74    5.1205 4.9162 4.9278
FXTN 05-67    * PIBD0514A673 6.2500 3Y 1/27/2014 1085 2.97 1,440.489000 5.0250 4:09:01 PM 5.0150 5.2038 5.0000 5.0150
FXTN 10-34 PIBD1014C341 12.3750 3.5Y 3/25/2014 1142 3.13    5.3109 5.1096 5.1158
FXTN 10-35 PIBD1014G356 12.7500 3.5Y 7/15/2014 1254 3.44    5.5213 5.3250 5.3140
RTB 05-08 PIID0514I080 6.2500 4Y 9/24/2014 1325 3.63 16.546000 5.4000 3:55:12 PM 5.3720 5.6547 5.4615 5.4396
FXTN 07-46 PIBD0714J466 6.5000 4Y 10/4/2014 1335 3.66    5.6735 5.4808 5.4573
SPTB 10-03    * SPTB1014J037 12.2500 4Y 10/14/2014 1345 3.68    5.6923 5.5000 5.4750
FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1478 4.05    5.7114 5.4899 5.4787
FXTN 05-68 PIBD0515E685 6.3750 4.5Y 5/13/2015 1556 4.26    5.7225 5.4840 5.4808
FXTN 07-47 PIBD0715E477 8.3750 4.5Y 5/22/2015 1565 4.29    5.7238 5.4833 5.4811
RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1654 4.53 19.019000 6.0000 11:00:19 AM 5.6518 5.7366 5.4766 5.4835
FXTN 10-37 PIBD1015H370 11.8750 5Y 8/25/2015 1660 4.55    5.7374 5.4761 5.4837
FXTN 05-69 PIBD0515K697 4.6250 5Y 11/25/2015 1752 4.80 247.305000 5.4500 9:26:49 AM 5.4500 5.7506 5.4692 5.4863
FXTN 10-38 PIBD1015L384 10.1250 5Y 12/15/2015 1772 4.85    5.7535 5.4677 5.4868
FXTN 10-39 PIBD1016A393 9.2500 5Y 1/12/2016 1800 4.93    5.7575 5.4655 5.4876
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FXTN 07-48    * PIBD0716A488 7.0000 5Y 1/27/2016 1815 4.97 107.000000 5.5500 3:11:15 PM 5.5467 5.7596 5.4644 5.4880
FXTN 10-40 PIBD1016C407 7.5000 5.5Y 3/30/2016 1878 5.15    5.8453 5.5386 5.5484
FXTN 10-41 PIBD1016D416 7.0000 5.5Y 4/27/2016 1906 5.22    5.8834 5.5715 5.5753
FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2036 5.58    6.0603 5.7246 5.6999
RTB 07-01 PIID0716I018 7.0000 6Y 9/24/2016 2056 5.63    6.0875 5.7481 5.7191
FXTN 10-43 PIBD1016K436 6.2500 6Y 11/16/2016 2109 5.78    6.1596 5.8105 5.7699
FXTN 07-49 PIBD0717C493 7.0000 6.5Y 3/31/2017 2244 6.15 820.000000 6.0500 11:40:17 AM 6.0512 6.3433 5.9694 5.8994
FXTN 20-01 PIBD2017D011 14.3750 6.5Y 4/24/2017 2268 6.21    6.3759 5.9977 5.9224
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2385 6.53 317.580000 6.1500 2:15:12 PM 6.2654 6.5351 6.1354 6.0346
FXTN 10-44 PIBD1017H447 7.7500 7Y 8/23/2017 2389 6.55 37.904040 6.4750 9:28:57 AM 6.4750 6.5406 6.1401 6.0385
FXTN 07-50 PIBD0717J502 5.3750 7Y 10/28/2017 2455 6.73 596.000000 6.1000 11:38:38 AM 6.1000 6.6304 6.2178 6.1017
FXTN 10-45    * PIBD1018A451 5.8750 7Y 1/31/2018 2550 6.99 53.099999 6.6000 9:29:55 AM 6.6000 6.7596 6.3296 6.1929
FXTN 10-47 PIBD1018K478 8.8750 8Y 11/20/2018 2843 7.79    6.7811 6.4051 6.2094
FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 2934 8.04 70.000000 6.3000 3:11:45 PM 6.3025 6.7877 6.4285 6.2145
FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3298 9.04    6.8144 6.5222 6.2350
RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3481 9.54    6.8278 6.5694 6.2453
FXTN 10-51 PIBD1020I510 6.1250 10Y 9/16/2020 3509 9.61    6.8299 6.5766 6.2469
FXTN 10-52    * PIBD1020L525 5.8750 10Y 12/16/2020 3600 9.86 712.935000 6.2500 3:23:50 PM 6.2520 6.8365 6.6000 6.2520
FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4053 11.10    7.0493 6.8147 6.4971
FXTN 20-03 PIBD2022J033 12.7500 12Y 10/17/2022 4270 11.70    7.1512 6.9175 6.6145
FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4396 12.04    7.2104 6.9772 6.6827
FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4494 12.31    7.2565 7.0236 6.7357
FXTN 20-06 PIBD2023J068 11.3750 13Y 10/23/2023 4641 12.72    7.3255 7.0933 6.8152
FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 4865 13.33    7.4307 7.1994 6.9364
FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 4928 13.50    7.4603 7.2293 6.9705
FXTN 20-09 PIBD2024K091 13.7500 14Y 11/11/2024 5026 13.77    7.5063 7.2757 7.0235
FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5180 14.19    7.5787 7.3487 7.1068
FXTN 20-11 PIBD2025J116 12.1250 15Y 10/20/2025 5369 14.71    7.6674 7.4383 7.2091
FXTN 25-01 PIBD2525K015 18.2500 15Y 11/29/2025 5409 14.82    7.6862 7.4572 7.2307
FXTN 20-12 PIBD2026A122 10.2500 15Y 1/19/2026 5460 14.96    7.7102 7.4814 7.2583
FXTN 20-13 PIBD2026L139 8.0000 16Y 12/7/2026 5782 15.84    7.8614 7.6340 7.4325
FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6055 16.59    7.9897 7.7633 7.5802
FXTN 20-15 PIBD2028L151 9.5000 18Y 12/4/2028 6510 17.84    8.2034 7.9790 7.8264
FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7049 19.31    8.4565 8.2344 8.1180
FXTN 25-02 PIBD2530G029 12.5000 20Y 7/28/2030 7111 19.48    8.4857 8.2638 8.1515
FXTN 25-03    * PIBD2531A032 11.2500 20Y 1/26/2031 7293 19.98    8.5712 8.3500 8.2500
FXTN 25-04 PIBD2531J042 9.3750 21Y 10/5/2031 7545 20.67    8.5573 8.3156 8.2294
FXTN 25-05 PIBD2532K057 8.5000 22Y 11/29/2032 7966 21.82    8.5342 8.2580 8.1950
FXTN 25-06 PIBD2534K062 9.2500 24Y 11/5/2034 8672 23.76    8.4954 8.1615 8.1373
FXTN 25-07 PIBD2535I071 8.0000 25Y 9/30/2035 9001 24.66    8.4773 8.1165 8.1104
FXTN 25-08    * PIBD2535L086 8.1250 25Y 12/16/2035 9078 24.87 944.198150 8.1020 3:58:28 PM 8.1041 8.4731 8.1060 8.1041


