
Interpolated Bonds

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

FXTN 07-34 PIBD0710E348 11.8750 <1M 5/8/2010 1     4.0000 4.0000 4.0000

FXTN 10-19 PIBD1010E196 14.2500 <1M 5/25/2010 18 0.05    4.0756 3.9350 3.9272

FXTN 10-20 PIBD1010F202 14.1250 2M 6/22/2010 46 0.13    4.1673 3.9526 3.9444

FXTN 10-21 PIBD1010G210 14.5000 2M 7/20/2010 74 0.20    4.2212 4.1137 4.1200

FXTN 05-59 PIBD0510G595 10.7500 2M 7/21/2010 75 0.21    4.2231 4.1194 4.1263

RTB 03-05 PIID0310H057 6.8750 3M 8/1/2010 86 0.24 3.700000 5.0000 11:44:10 AM 5.5985 4.2442 4.1827 4.1952

FXTN 10-22 PIBD1010H228 14.6250 3M 8/10/2010 95 0.26    4.2591 4.2066 4.2197

FXTN 10-23 PIBD1010I236 14.6250 4M 9/1/2010 117 0.32    4.2922 4.2308 4.2405

RTB 05-04 PIID0510H043 10.6250 4M 9/8/2010 124 0.34    4.3028 4.2385 4.2471

FXTN 05-60 PIBD0510I600 10.8750 5M 9/22/2010 138 0.38    4.3239 4.2538 4.2603

FXTN 05-61 PIBD0510L615 9.3750 7M 12/1/2010 208 0.57    4.4288 4.3417 4.3417

FXTN 10-26 PIBD1010L261 17.5000 8M 12/21/2010 228 0.62    4.4585 4.3714 4.3714

FXTN 03-17 PIBD0311A175 5.3750 9M 1/17/2011 255 0.70    4.4986 4.4116 4.4116

FXTN 10-27 PIBD1011A278 17.5000 9M 1/18/2011 256 0.70    4.5001 4.4131 4.4131

FXTN 07-35 PIBD0711A354 11.0000 9M 1/22/2011 260 0.71    4.5060 4.4190 4.4190

FXTN 05-62 PIBD0511C622 8.5000 10M 3/3/2011 300 0.82 430.000000 4.8000 4:07:54 PM 4.7831 4.5653 4.4786 4.4786

FXTN 07-36 PIBD0711D360 12.0000 11M 4/15/2011 343 0.94    4.6291 4.5426 4.5426

FXTN 05-63 PIBD0511F638 10.6250 1.5Y 6/22/2011 411 1.13    4.7123 4.6047 4.6155

FXTN 07-37 PIBD0711G376 12.0000 1.5Y 7/22/2011 441 1.21    4.7484 4.6308 4.6467

RTB 03-06 PIID0311G065 8.5000 1.5Y 7/31/2011 450 1.23 1.990000 4.8000 10:39:07 AM 4.8000 4.7593 4.6386 4.6561

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 501 1.37    4.8206 4.6830 4.7091

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 522 1.43    4.8459 4.7012 4.7310

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 530 1.45    4.8555 4.7082 4.7393

RTB 05-05 PIID0511L054 5.8750 2Y 12/6/2011 578 1.58    4.9133 4.7499 4.7892

FXTN 04-19 PIBD0411L191 5.8750 2Y 12/13/2011 585 1.60    4.9217 4.7559 4.7965

FXTN 03-18 PIBD0312A182 5.8750 2Y 1/8/2012 611 1.67    4.9530 4.7785 4.8235

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 634 1.74    4.9807 4.7985 4.8474

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 655 1.79 147.200000 4.8000 3:06:24 PM 4.9389 5.0059 4.8168 4.8693

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 719 1.97    5.0829 4.8724 4.9358

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 722 1.98    5.0865 4.8750 4.9389

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 817 2.24 2.400000 5.0600 10:49:09 AM 5.0999 5.2155 5.0248 5.0642

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 834 2.28    5.2385 5.0516 5.0866

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 871 2.39 153.491000 5.2750 4:10:08 PM 5.2714 5.2888 5.1099 5.1354

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 894 2.45    5.3200 5.1462 5.1657

FXTN 07-41 PIBD0712K413 10.5000 3Y 11/17/2012 925 2.53    5.3620 5.1950 5.2066

FXTN 07-42 PIBD0713A421 9.0000 3Y 1/5/2013 974 2.67    5.4285 5.2723 5.2712

FXTN 03-19 PIBD0313A199 5.2500 3Y 1/7/2013 976 2.67    5.4312 5.2755 5.2738

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 1031 2.82 170.000000 5.4000 3:09:50 PM 5.3779 5.5059 5.3622 5.3463

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 1041 2.85    5.5195 5.3779 5.3595

FXTN 10-31    * PIBD1013C316 12.7500 3Y 3/27/2013 1055 2.89    5.5385 5.4000 5.3779

FXTN 10-32 PIBD1013E320 11.7500 3.5Y 5/15/2013 1104 3.02    5.6184 5.4846 5.4664

FXTN 07-44 PIBD0713F446 9.6250 3.5Y 6/29/2013 1149 3.15    5.6918 5.5623 5.5476

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1181 3.24 0.495000 5.3750 10:41:51 AM 5.3750 5.7441 5.6175 5.6053

May 06, 2010



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 06, 2010

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1251 3.43    5.8583 5.7384 5.7316

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1275 3.49    5.8974 5.7798 5.7749

FXTN 05-67 PIBD0514A673 6.2500 4Y 1/27/2014 1361 3.73 2,050.000000 6.0400 4:02:26 PM 6.0330 6.0378 5.9283 5.9301

FXTN 10-34    * PIBD1014C341 12.3750 4Y 3/25/2014 1418 3.88    6.1308 6.0267 6.0330

FXTN 10-35 PIBD1014G356 12.7500 4.5Y 7/15/2014 1530 4.19    6.2622 6.1428 6.1470

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1601 4.39 126.510000 6.3500 4:14:53 PM 6.3395 6.3455 6.2164 6.2193

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1611 4.41 60.000000 6.2400 12:02:39 PM 6.2400 6.3572 6.2267 6.2294

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1621 4.44    6.3690 6.2371 6.2396

FXTN 10-36    * PIBD1015B367 12.3750 5Y 2/24/2015 1754 4.81    6.5250 6.3750 6.3750

FXTN 07-47 PIBD0715E477 8.3750 5.5Y 5/22/2015 1841 5.04    6.6983 6.5662 6.5673

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1936 5.30    6.8875 6.7751 6.7773

FXTN 10-38 PIBD1015L384 10.1250 6Y 12/15/2015 2048 5.61    7.1105 7.0213 7.0249

FXTN 10-39 PIBD1016A393 9.2500 6Y 1/12/2016 2076 5.69    7.1663 7.0828 7.0868

FXTN 07-48 PIBD0716A488 7.0000 6Y 1/27/2016 2091 5.73 1,418.415527 7.1200 4:01:09 PM 7.1199 7.1962 7.1158 7.1199

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2154 5.90    7.2318 7.1541 7.1570

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2182 5.98    7.2476 7.1711 7.1735

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2312 6.33 2.933279 7.1000 11:51:07 AM 7.1000 7.3212 7.2500 7.2500

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2332 6.39 12.050000 6.9500 3:57:05 PM 6.9512 7.3311 7.2543 7.2543

FXTN 10-43 PIBD1016K436 6.2500 7Y 11/16/2016 2385 6.53    7.3575 7.2657 7.2657

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2520 6.90    7.4246 7.2948 7.2948

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2544 6.97    7.4365 7.3000 7.3000

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2665 7.30 12.336000 7.3250 11:24:18 AM 7.3250 7.5163 7.3822 7.3822

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2826 7.74    7.6224 7.4917 7.4917

FXTN 10-47 PIBD1018K478 8.8750 9Y 11/20/2018 3119 8.55    7.8155 7.6908 7.6908

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3210 8.79    7.8755 7.7526 7.7526

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3574 9.79    8.1154 8.0000 8.0000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4329 11.86    8.3509 8.2351 8.2351

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4546 12.45    8.4186 8.3026 8.3026

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4672 12.80    8.4579 8.3418 8.3418

FXTN 20-05 PIBD2023E054 11.8750 14Y 5/29/2023 4770 13.07    8.4885 8.3724 8.3724

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4917 13.47    8.5343 8.4181 8.4181

FXTN 20-07 PIBD2024F075 12.3750 15Y 6/3/2024 5141 14.08    8.6042 8.4879 8.4879

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5204 14.26    8.6238 8.5075 8.5075

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5302 14.53    8.6544 8.5380 8.5380

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5456 14.95    8.7024 8.5859 8.5859

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5645 15.47    8.7614 8.6448 8.6448

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5685 15.58    8.7739 8.6572 8.6572

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5736 15.72    8.7898 8.6731 8.6731

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 6058 16.60    8.8902 8.7733 8.7733

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6331 17.35    8.9754 8.8583 8.8583

FXTN 20-15    * PIBD2028L151 9.5000 20Y 12/4/2028 6786 18.59    9.1173 9.0000 9.0000

FXTN 25-02 PIBD2530G029 12.5000 21Y 7/28/2030 7387 20.24    9.1462 9.0278 9.0278

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7569 20.74    9.1549 9.0362 9.0362
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FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7821 21.43    9.1670 9.0479 9.0479

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8242 22.58    9.1872 9.0673 9.0673

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8948 24.52    9.2212 9.1000 9.1000


