
Interpolated Bonds

ISIN
Instrument 
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Coupon Tenor Maturity Days YRS D. Vol (MM)
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W. Ave 

Yld
PDSI-F PDSI-R1 PDSI-R2

RTB 03-05 PIID0310H057 6.8750 <1M 8/1/2010 2 0.01    4.0019 3.9962 3.9954

FXTN 10-22 PIBD1010H228 14.6250 <1M 8/10/2010 11 0.03    4.0192 3.9615 3.9539

FXTN 10-23 PIBD1010I236 14.6250 1M 9/1/2010 33 0.09    4.0615 3.8769 3.8525

RTB 05-04 PIID0510H043 10.6250 1M 9/8/2010 40 0.11 0.091000 4.9000 9:19:22 AM 4.9000 4.0750 3.8500 3.8203

FXTN 05-60 PIBD0510I600 10.8750 2M 9/22/2010 54 0.15    4.0851 3.9000 3.8777

FXTN 05-61 PIBD0510L615 9.3750 4M 12/1/2010 124 0.34    4.2000 4.1500 4.1500

FXTN 10-26 PIBD1010L261 17.5000 5M 12/21/2010 144 0.39    4.2604 4.2214 4.2214

FXTN 03-17 PIBD0311A175 5.3750 5M 1/17/2011 171 0.47    4.3420 4.3179 4.3179

FXTN 10-27 PIBD1011A278 17.5000 5M 1/18/2011 172 0.47    4.3451 4.3214 4.3214

FXTN 07-35 PIBD0711A354 11.0000 6M 1/22/2011 176 0.48    4.3571 4.3357 4.3357

FXTN 05-62 PIBD0511C622 8.5000 7M 3/3/2011 216 0.59 8.719000 4.5000 3:35:42 PM 4.4436 4.4236 4.3995 4.3995

FXTN 07-36 PIBD0711D360 12.0000 9M 4/15/2011 259 0.71    4.4886 4.4585 4.4585

FXTN 05-63 PIBD0511F638 10.6250 11M 6/22/2011 327 0.90    4.5913 4.5519 4.5519

FXTN 07-37 PIBD0711G376 12.0000 1Y 7/22/2011 357 0.98    4.6367 4.5931 4.5931

RTB 03-06 PIID0311G065 8.5000 1Y 7/31/2011 366 1.00    4.6526 4.6076 4.6076

SPTB 10-01 SPTB1011I016 15.5000 1.5Y 9/20/2011 417 1.14    4.7588 4.7039 4.7039

FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 438 1.20    4.8026 4.7436 4.7436

FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 446 1.22    4.8192 4.7588 4.7588

RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 494 1.35    4.9192 4.8495 4.8495

FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 501 1.37    4.9338 4.8627 4.8627

FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 527 1.44    4.9880 4.9118 4.9118

SPTB 10-02 SPTB1012A021 14.0000 2Y 1/31/2012 550 1.51    5.0359 4.9553 4.9553

FXTN 05-65 PIBD0512B658 5.7500 2Y 2/21/2012 571 1.56 48.425000 4.8250 11:38:26 AM 4.8726 5.0796 4.9950 4.9950

FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 635 1.74    5.2020 5.0475 5.0475

FXTN 07-39    * PIBD0712D395 11.5000 2Y 4/28/2012 638 1.75    5.2077 5.0500 5.0500

RTB 05-06 PIID0512H067 7.1250 2.5Y 8/1/2012 733 2.01    5.2231 5.0884 5.0807

FXTN 07-40 PIBD0712H408 11.3750 2.5Y 8/18/2012 750 2.05    5.2258 5.0953 5.0862

RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 787 2.16 69.949000 5.1250 3:34:35 PM 5.1312 5.2318 5.1103 5.0982

FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 810 2.22    5.2355 5.1196 5.1057

FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 841 2.30    5.2405 5.1321 5.1157

FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 890 2.44    5.2485 5.1519 5.1316

FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 892 2.44    5.2488 5.1528 5.1322

FXTN 07-43 PIBD0713C438 8.7500 3Y 3/3/2013 947 2.59 23.515000 5.0750 3:35:12 PM 5.1208 5.2577 5.1750 5.1500

FXTN 05-66 PIBD0513C664 6.6250 3Y 3/13/2013 957 2.62    5.2730 5.1792 5.1564

FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 971 2.66    5.2945 5.1852 5.1653

FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 1020 2.79    5.3695 5.2059 5.1964

FXTN 07-44    * PIBD0713F446 9.6250 3Y 6/29/2013 1065 2.92    5.4385 5.2250 5.2250

RTB 05-07 PIID0513G075 9.0000 3.5Y 7/31/2013 1097 3.01    5.4484 5.2571 5.2570

FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1167 3.20    5.4701 5.3272 5.3270

FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1191 3.26    5.4776 5.3512 5.3510

FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1277 3.50 6,094.834000 5.4450 3:58:27 PM 5.4370 5.5042 5.4374 5.4370

FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1334 3.65    5.5917 5.5091 5.4920

FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1446 3.96    5.7635 5.6500 5.6000

July 29, 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

July 29, 2010

RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1517 4.16 151.942000 5.7850 3:34:11 PM 5.7866 5.8570 5.7459 5.7073

FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1527 4.18    5.8701 5.7594 5.7224

SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1537 4.21    5.8833 5.7729 5.7375

FXTN 10-36 PIBD1015B367 12.3750 5Y 2/24/2015 1670 4.58    6.0585 5.9525 5.9385

FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1748 4.79 50.000000 6.0700 11:05:37 AM 6.0700 6.1612 6.0578 6.0564

FXTN 07-47    * PIBD0715E477 8.3750 5Y 5/22/2015 1757 4.81    6.1731 6.0700 6.0700

FXTN 10-37 PIBD1015H370 11.8750 5.5Y 8/25/2015 1852 5.07    6.1827 6.0909 6.0869

FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1964 5.38    6.1941 6.1155 6.1067

FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1992 5.46    6.1969 6.1217 6.1117

FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 2007 5.50 277.352000 6.1200 4:09:07 PM 6.1143 6.1985 6.1250 6.1143

FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2070 5.67    6.2378 6.1549 6.1463

FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2098 5.75    6.2553 6.1682 6.1606

FXTN 10-42 PIBD1016I420 9.1250 6.5Y 9/4/2016 2228 6.10 489.770000 6.2375 4:12:04 PM 6.2266 6.3365 6.2300 6.2266

RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2248 6.16 1.900000 6.6500 2:11:33 PM 6.6500 6.4022 6.2619 6.2602

FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2301 6.30    6.5762 6.3464 6.3491

FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2436 6.67 950.000000 6.6150 4:14:50 PM 6.6161 7.0193 6.5617 6.5758

FXTN 20-01    * PIBD2017D011 14.3750 7Y 4/24/2017 2460 6.74    7.0981 6.6000 6.6161

FXTN 10-44 PIBD1017H447 7.7500 7.5Y 8/23/2017 2581 7.07    7.1606 6.7057 6.7199

FXTN 10-45 PIBD1018A451 5.8750 8Y 1/31/2018 2742 7.51    7.2437 6.8464 6.8581

FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 3035 8.32    7.3950 7.1024 7.1095

FXTN 10-48 PIBD1019B485 7.8750 9Y 2/19/2019 3126 8.56 1,570.040000 7.1750 3:48:59 PM 7.3301 7.4420 7.1819 7.1876

FXTN 10-50    * PIBD1020B508 7.7500 10Y 2/18/2020 3490 9.56 25.000000 7.2750 3:22:04 PM 7.2908 7.6300 7.5000 7.5000

FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4245 11.63    7.8218 7.6687 7.6703

FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4462 12.22    7.8769 7.7172 7.7192

FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4588 12.57    7.9089 7.7453 7.7477

FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4686 12.84    7.9338 7.7672 7.7698

FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4833 13.24    7.9711 7.8001 7.8029

FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5057 13.85    8.0280 7.8501 7.8534

FXTN 20-08 PIBD2024H086 12.8750 15Y 8/5/2024 5120 14.03    8.0440 7.8642 7.8677

FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5218 14.30    8.0689 7.8861 7.8898

FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5372 14.72    8.1080 7.9205 7.9245

FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5561 15.24    8.1560 7.9628 7.9671

FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5601 15.35    8.1662 7.9717 7.9761

FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5652 15.48    8.1791 7.9831 7.9876

FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5974 16.37    8.2609 8.0550 8.0603

FXTN 20-14 PIBD2027I140 8.6250 18Y 9/6/2027 6247 17.12    8.3302 8.1160 8.1218

FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6702 18.36    8.4458 8.2177 8.2245

FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7241 19.84 752.100000 8.3500 3:16:43 PM 8.3600 8.5827 8.3381 8.3460

FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7303 20.01    8.5985 8.3520 8.3600

FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7485 20.51    8.6341 8.3926 8.3997

FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7737 21.20    8.6834 8.4488 8.4546

FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8158 22.35    8.7657 8.5426 8.5462

FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8864 24.28 1.000000 8.6500 3:34:57 PM 8.6500 8.9038 8.7000 8.7000
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