
Interpolated Bonds

ISIN
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Coupon Tenor Maturity Days YRS D. Vol (MM)
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PDSI-F PDSI-R1 PDSI-R2

FXTN 10-19 PIBD1010E196 14.2500 <1M 5/25/2010 4 0.01    4.0132 4.0000 3.9906

FXTN 10-20 PIBD1010F202 14.1250 1M 6/22/2010 32 0.09    4.1360 4.0000 3.9031

FXTN 10-21 PIBD1010G210 14.5000 2M 7/20/2010 60 0.16    4.1515 4.0482 3.9463

FXTN 05-59 PIBD0510G595 10.7500 2M 7/21/2010 61 0.17    4.1519 4.0500 3.9480

RTB 03-05 PIID0310H057 6.8750 2M 8/1/2010 72 0.20 0.100000 5.0000 11:59:54 AM 5.0000 4.1565 4.0696 3.9668

FXTN 10-22 PIBD1010H228 14.6250 2M 8/10/2010 81 0.22    4.1602 4.0857 3.9822

FXTN 10-23 PIBD1010I236 14.6250 4M 9/1/2010 103 0.28    4.1706 4.1038 4.0158

RTB 05-04 PIID0510H043 10.6250 4M 9/8/2010 110 0.30 1.280000 4.0300 3:57:19 PM 4.0470 4.1741 4.1058 4.0257

FXTN 05-60 PIBD0510I600 10.8750 4M 9/22/2010 124 0.34    4.1812 4.1096 4.0456

FXTN 05-61 PIBD0510L615 9.3750 7M 12/1/2010 194 0.53    4.2441 4.1577 4.1463

FXTN 10-26 PIBD1010L261 17.5000 7M 12/21/2010 214 0.59    4.2933 4.2044 4.1767

FXTN 03-17 PIBD0311A175 5.3750 8M 1/17/2011 241 0.66    4.3598 4.2674 4.2178

FXTN 10-27 PIBD1011A278 17.5000 8M 1/18/2011 242 0.66 30.000000 4.8050 11:11:46 AM 4.8050 4.3623 4.2698 4.2193

FXTN 07-35 PIBD0711A354 11.0000 8M 1/22/2011 246 0.67    4.3721 4.2791 4.2254

FXTN 05-62 PIBD0511C622 8.5000 10M 3/3/2011 286 0.78 338.021200 4.7250 3:34:02 PM 4.8229 4.4706 4.3725 4.2862

FXTN 07-36 PIBD0711D360 12.0000 11M 4/15/2011 329 0.90 30.100000 5.0000 3:36:06 PM 4.9977 4.5764 4.4729 4.3516

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 397 1.09    4.7161 4.5829 4.4607

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 427 1.17    4.7661 4.6111 4.5112

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 436 1.19 0.794000 4.6000 3:16:49 PM 4.6000 4.7811 4.6195 4.5264

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 487 1.33    4.8661 4.6674 4.6123

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 508 1.39    4.9011 4.6871 4.6476

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 516 1.41    4.9145 4.6947 4.6611

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 564 1.55    4.9945 4.7397 4.7419

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 571 1.56    5.0062 4.7463 4.7537

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 597 1.64    5.0495 4.7707 4.7975

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 620 1.70 2.896000 5.1500 11:03:20 AM 5.1500 5.0879 4.7923 4.8362

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 641 1.76 35.900000 4.9000 3:16:50 PM 4.9630 5.1229 4.8121 4.8716

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 705 1.93    5.2296 4.8722 4.9794

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 708 1.94 100.000000 5.1000 3:44:58 PM 4.9874 5.2346 4.8750 4.9845

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 803 2.20 5.337000 5.1000 3:43:10 PM 5.0968 5.3020 4.9757 5.0584

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 820 2.25    5.3141 4.9937 5.0716

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 857 2.35 8.950000 5.1500 3:35:27 PM 5.1531 5.3404 5.0330 5.1004

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 880 2.41    5.3567 5.0574 5.1183

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 911 2.50    5.3787 5.0902 5.1424

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 960 2.63    5.4135 5.1422 5.1805

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 962 2.64    5.4149 5.1443 5.1821

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1017 2.79 458.000000 5.2990 3:13:40 PM 5.2817 5.4540 5.2026 5.2249

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1027 2.81    5.4611 5.2132 5.2326

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 1041 2.85    5.4710 5.2280 5.2435

FXTN 10-32    * PIBD1013E320 11.7500 3Y 5/15/2013 1090 2.99    5.5058 5.2800 5.2817

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1135 3.11    5.5843 5.3678 5.3700

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1167 3.20    5.6402 5.4302 5.4328

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1237 3.39    5.7624 5.5668 5.5702
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FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1261 3.45    5.8042 5.6136 5.6173

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1347 3.69 7,654.000000 5.9000 4:02:45 PM 5.8979 5.9544 5.7814 5.7860

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1404 3.85 50.000000 5.9000 2:48:08 PM 5.9000 6.0538 5.8925 5.8979

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1516 4.15    6.1692 6.0258 6.0337

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1587 4.35 71.000000 6.1900 9:47:10 AM 6.1873 6.2424 6.1102 6.1198

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1597 4.38    6.2527 6.1221 6.1320

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1607 4.40    6.2630 6.1340 6.1441

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1740 4.77    6.4000 6.2922 6.3054

FXTN 05-68    * PIBD0515E685 6.3750 5Y 5/13/2015 1818 4.98    6.4804 6.3850 6.4000

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1827 5.01    6.4996 6.4049 6.4195

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1922 5.27    6.7022 6.6155 6.6255

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2034 5.57    6.9410 6.8637 6.8683

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2062 5.65    7.0007 6.9258 6.9291

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2077 5.69 4,693.821000 6.9700 3:43:02 PM 6.9616 7.0327 6.9590 6.9616

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2140 5.86    7.0608 6.9839 6.9868

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2168 5.94    7.0733 6.9949 6.9980

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2298 6.30 680.275000 7.0600 4:01:25 PM 7.0500 7.1313 7.0462 7.0500

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2318 6.35 50.000000 6.9801 3:41:45 PM 6.9915 7.1502 7.0638 7.0673

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2371 6.50    7.2001 7.1103 7.1129

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2506 6.87    7.3274 7.2289 7.2293

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2530 6.93    7.3500 7.2500 7.2500

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2651 7.26    7.4295 7.3179 7.3179

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2812 7.70    7.5353 7.4083 7.4083

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3105 8.51    7.7279 7.5728 7.5728

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3196 8.76 250.000000 7.7000 11:36:01 AM 7.6950 7.7877 7.6238 7.6238

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3560 9.75 520.000000 7.7800 9:59:57 AM 7.8282 8.0269 7.8282 7.8282

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4315 11.82    8.2882 8.1036 8.1036

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4532 12.42    8.3633 8.1828 8.1828

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4658 12.76    8.4069 8.2288 8.2288

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4756 13.03    8.4408 8.2645 8.2645

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4903 13.43    8.4917 8.3181 8.3181

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5127 14.05    8.5692 8.3999 8.3999

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5190 14.22    8.5910 8.4228 8.4228

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5288 14.49    8.6249 8.4586 8.4586

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5442 14.91    8.6782 8.5148 8.5148

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5631 15.43    8.7436 8.5837 8.5837

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5671 15.54    8.7575 8.5983 8.5983

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5722 15.68    8.7751 8.6169 8.6169

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6044 16.56    8.8865 8.7344 8.7344

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6317 17.31    8.9810 8.8340 8.8340

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6772 18.55    9.1385 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7373 20.20    9.1700 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7555 20.70    9.1796 9.0362 9.0362



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

May 20, 2010

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7807 21.39    9.1928 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8228 22.54    9.2149 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8934 24.48    9.2519 9.1000 9.1000


