
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 05-60 PIBD0510I600 10.8750 <1M 9/22/2010 1     4.0000 4.0000 4.0000
FXTN 05-61 PIBD0510L615 9.3750 2M 12/1/2010 71 0.19    4.2034 4.0662 3.9777
FXTN 10-26 PIBD1010L261 17.5000 3M 12/21/2010 91 0.25    4.2284 4.1618 4.0198
FXTN 03-17 PIBD0311A175 5.3750 4M 1/17/2011 118 0.32    4.2902 4.2509 4.1245
FXTN 10-27 PIBD1011A278 17.5000 4M 1/18/2011 119 0.33    4.2929 4.2536 4.1291
FXTN 07-35 PIBD0711A354 11.0000 4M 1/22/2011 123 0.34    4.3038 4.2643 4.1476
FXTN 05-62 PIBD0511C622 8.5000 5M 3/3/2011 163 0.45 1.477000 4.2650 11:51:31 AM 4.4375 4.4128 4.3714 4.3325
FXTN 07-36 PIBD0711D360 12.0000 7M 4/15/2011 206 0.56    4.4971 4.4524 4.4490
FXTN 05-63 PIBD0511F638 10.6250 9M 6/22/2011 274 0.75    4.5850 4.5333 4.5198
FXTN 07-37 PIBD0711G376 12.0000 10M 7/22/2011 304 0.83 2.000000 4.3750 2:26:13 PM 4.3750 4.6238 4.5690 4.5510
RTB 03-06 PIID0311G065 8.5000 10M 7/31/2011 313 0.86    4.6355 4.5798 4.5604
SPTB 10-01 SPTB1011I016 15.5000 1Y 9/20/2011 364 1.00    4.7128 4.6503 4.6225
FXTN 10-28 PIBD1011J288 16.5000 1.5Y 10/11/2011 385 1.05    4.7582 4.6912 4.6589
FXTN 05-64 PIBD0511J642 7.2500 1.5Y 10/19/2011 393 1.08    4.7755 4.7067 4.6728
RTB 05-05 PIID0511L054 5.8750 1.5Y 12/6/2011 441 1.21    4.8795 4.8001 4.7560
FXTN 04-19 PIBD0411L191 5.8750 1.5Y 12/13/2011 448 1.23    4.8946 4.8138 4.7681
FXTN 03-18 PIBD0312A182 5.8750 1.5Y 1/8/2012 474 1.30    4.9509 4.8644 4.8132
SPTB 10-02 SPTB1012A021 14.0000 1.5Y 1/31/2012 497 1.36    5.0007 4.9091 4.8531
FXTN 05-65 PIBD0512B658 5.7500 1.5Y 2/21/2012 518 1.42 52.093000 4.9000 4:01:40 PM 4.8895 5.0462 4.9500 4.8895
FXTN 10-29 PIBD1012D291 13.0000 2Y 4/25/2012 582 1.59    5.0915 5.0036 4.9521
FXTN 07-39 PIBD0712D395 11.5000 2Y 4/28/2012 585 1.60 83.600000 4.5500 11:58:51 AM 5.0666 5.0937 5.0061 4.9550
RTB 05-06 PIID0512H067 7.1250 2Y 8/1/2012 680 1.86 1.000000 4.9000 3:28:38 PM 4.9000 5.1610 5.0858 5.0480
FXTN 07-40    * PIBD0712H408 11.3750 2Y 8/18/2012 697 1.91    5.1731 5.1000 5.0647
RTB 03-07 PIID0312I070 5.2500 2.5Y 9/24/2012 734 2.01 2.300000 5.1000 2:59:00 PM 5.0105 5.1760 5.0981 5.0689
FXTN 10-30 PIBD1012J302 12.1250 2.5Y 10/17/2012 757 2.07    5.1778 5.0970 5.0715
FXTN 07-41 PIBD0712K413 10.5000 2.5Y 11/17/2012 788 2.16    5.1802 5.0954 5.0751
FXTN 07-42 PIBD0713A421 9.0000 2.5Y 1/5/2013 837 2.29    5.1840 5.0929 5.0807
FXTN 03-19 PIBD0313A199 5.2500 2.5Y 1/7/2013 839 2.30 12.920000 4.8750 3:49:04 PM 4.8750 5.1842 5.0928 5.0809
FXTN 07-43 PIBD0713C438 8.7500 2.5Y 3/3/2013 894 2.45 122.550000 5.0750 4:09:56 PM 5.0872 5.1885 5.0900 5.0872
FXTN 05-66 PIBD0513C664 6.6250 2.5Y 3/13/2013 904 2.48    5.1945 5.0957 5.0914
FXTN 10-31 PIBD1013C316 12.7500 3Y 3/27/2013 918 2.52    5.2029 5.1036 5.0973
FXTN 10-32 PIBD1013E320 11.7500 3Y 5/15/2013 967 2.65    5.2324 5.1314 5.1178
FXTN 07-44 PIBD0713F446 9.6250 3Y 6/29/2013 1012 2.77    5.2596 5.1569 5.1366
RTB 05-07     * PIID0513G075 9.0000 3Y 7/31/2013 1044 2.86 0.455000 5.4500 10:40:31 AM 5.4500 5.2788 5.1750 5.1500
FXTN 10-33 PIBD1013J337 11.0000 3.5Y 10/9/2013 1114 3.05    5.2788 5.1546 5.1288
FXTN 07-45 PIBD0713K457 7.1250 3.5Y 11/2/2013 1138 3.12    5.2788 5.1476 5.1215
FXTN 05-67 PIBD0514A673 6.2500 3.5Y 1/27/2014 1224 3.35 11,700.000000 5.0900 4:10:21 PM 5.0954 5.2788 5.1225 5.0954
FXTN 10-34 PIBD1014C341 12.3750 4Y 3/25/2014 1281 3.51    5.3722 5.2330 5.1813
FXTN 10-35    * PIBD1014G356 12.7500 4Y 7/15/2014 1393 3.82    5.5558 5.4500 5.3500
RTB 05-08 PIID0514I080 6.2500 4.5Y 9/24/2014 1464 4.01 490.200000 5.3000 4:05:55 PM 5.3170 5.5998 5.4500 5.3612
FXTN 07-46 PIBD0714J466 6.5000 4.5Y 10/4/2014 1474 4.04 150.000000 5.3150 3:19:36 PM 5.3150 5.6060 5.4500 5.3628
SPTB 10-03 SPTB1014J037 12.2500 4.5Y 10/14/2014 1484 4.07    5.6122 5.4500 5.3644
FXTN 10-36 PIBD1015B367 12.3750 4.5Y 2/24/2015 1617 4.43    5.6948 5.4500 5.3854
FXTN 05-68 PIBD0515E685 6.3750 5Y 5/13/2015 1695 4.64    5.7432 5.4500 5.3977

September 20, 2010



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

September 20, 2010

FXTN 07-47 PIBD0715E477 8.3750 5Y 5/22/2015 1704 4.67    5.7487 5.4500 5.3991
RTB 05-09 PIID0515H097 5.8750 5Y 8/19/2015 1793 4.91 1,054.825000 5.4000 4:02:28 PM 5.4141 5.8040 5.4500 5.4132
FXTN 10-37    * PIBD1015H370 11.8750 5Y 8/25/2015 1799 4.93    5.8077 5.4500 5.4141
FXTN 10-38 PIBD1015L384 10.1250 5.5Y 12/15/2015 1911 5.24    5.7113 5.5042 5.4343
FXTN 10-39 PIBD1016A393 9.2500 5.5Y 1/12/2016 1939 5.31    5.6871 5.5177 5.4394
FXTN 07-48 PIBD0716A488 7.0000 5.5Y 1/27/2016 1954 5.35 1,880.000000 5.4100 3:55:58 PM 5.4421 5.6742 5.5250 5.4421
FXTN 10-40 PIBD1016C407 7.5000 6Y 3/30/2016 2017 5.53    5.7081 5.5522 5.4871
FXTN 10-41 PIBD1016D416 7.0000 6Y 4/27/2016 2045 5.60    5.7232 5.5643 5.5071
FXTN 10-42 PIBD1016I420 9.1250 6Y 9/4/2016 2175 5.96 15,699.000000 5.5500 4:04:46 PM 5.6000 5.7931 5.6205 5.6000
RTB 07-01 PIID0716I018 7.0000 6.5Y 9/24/2016 2195 6.01 161.174000 5.4000 3:12:11 PM 5.6958 5.8101 5.6319 5.6106
FXTN 10-43 PIBD1016K436 6.2500 6.5Y 11/16/2016 2248 6.16    5.8554 5.6623 5.6386
FXTN 07-49 PIBD0717C493 7.0000 7Y 3/31/2017 2383 6.53 365.085000 5.6750 3:21:32 PM 5.6907 5.9705 5.7396 5.7100
FXTN 20-01 PIBD2017D011 14.3750 7Y 4/24/2017 2407 6.59    5.9910 5.7533 5.7227
RTB 07-02 PIID0717H026 6.6250 7Y 8/19/2017 2524 6.92 1,561.860000 5.7300 4:14:35 PM 5.7983 6.0908 5.8203 5.7846
FXTN 10-44    * PIBD1017H447 7.7500 7Y 8/23/2017 2528 6.93 80.000000 5.9950 12:20:53 PM 5.9975 6.0942 5.8226 5.7867
FXTN 10-45 PIBD1018A451 5.8750 7.5Y 1/31/2018 2689 7.37    6.1429 5.8984 5.8352
FXTN 10-47 PIBD1018K478 8.8750 8.5Y 11/20/2018 2982 8.17    6.2314 6.0364 5.9234
FXTN 10-48 PIBD1019B485 7.8750 8.5Y 2/19/2019 3073 8.42 50.495000 6.1500 4:14:21 PM 6.1515 6.2589 6.0792 5.9508
FXTN 10-50 PIBD1020B508 7.7500 9.5Y 2/18/2020 3437 9.42 153.000000 6.1500 3:44:15 PM 6.1500 6.3689 6.2506 6.0605
RTB 10-01 PIID1020H015 7.2500 10Y 8/19/2020 3620 9.92 1.476000 6.0600 10:39:42 AM 6.0600 6.4242 6.3368 6.1156
FXTN 10-51    * PIBD1020I510 6.1250 10Y 9/16/2020 3648 9.99 97.000000 6.1250 2:34:24 PM 6.1250 6.4327 6.3500 6.1240
FXTN 20-02 PIBD2022C021 15.0000 12Y 3/14/2022 4192 11.48 140.000000 6.9000 10:58:41 AM 6.9000 6.7374 6.6558 6.4355
FXTN 20-03 PIBD2022J033 12.7500 13Y 10/17/2022 4409 12.08    6.8589 6.7778 6.5598
FXTN 20-04 PIBD2023B048 13.0000 13Y 2/20/2023 4535 12.42 100.000000 7.0500 10:59:39 AM 7.0500 6.9295 6.8487 6.6320
FXTN 20-05 PIBD2023E054 11.8750 13Y 5/29/2023 4633 12.69    6.9843 6.9038 6.6881
FXTN 20-06 PIBD2023J068 11.3750 14Y 10/23/2023 4780 13.10    7.0667 6.9864 6.7723
FXTN 20-07 PIBD2024F075 12.3750 14Y 6/3/2024 5004 13.71    7.1921 7.1123 6.9005
FXTN 20-08 PIBD2024H086 12.8750 14Y 8/5/2024 5067 13.88    7.2274 7.1477 6.9366
FXTN 20-09 PIBD2024K091 13.7500 15Y 11/11/2024 5165 14.15    7.2823 7.2028 6.9927
FXTN 20-10 PIBD2025D103 12.1250 15Y 4/14/2025 5319 14.57    7.3685 7.2894 7.0809
FXTN 20-11 PIBD2025J116 12.1250 16Y 10/20/2025 5508 15.09    7.4744 7.3957 7.1891
FXTN 25-01 PIBD2525K015 18.2500 16Y 11/29/2025 5548 15.20    7.4968 7.4182 7.2120
FXTN 20-12 PIBD2026A122 10.2500 16Y 1/19/2026 5599 15.34    7.5254 7.4468 7.2412
FXTN 20-13 PIBD2026L139 8.0000 17Y 12/7/2026 5921 16.22    7.7057 7.6279 7.4256
FXTN 20-14 PIBD2027I140 8.6250 17Y 9/6/2027 6194 16.97    7.8586 7.7813 7.5820
FXTN 20-15 PIBD2028L151 9.5000 19Y 12/4/2028 6649 18.22    8.1134 8.0371 7.8425
FXTN 20-16 PIBD2030E166 8.7500 20Y 5/27/2030 7188 19.69    8.4153 8.3401 8.1512
FXTN 25-02    * PIBD2530G029 12.5000 20Y 7/28/2030 7250 19.86 600.000000 8.1800 3:49:21 PM 8.1867 8.4500 8.3750 8.1867
FXTN 25-03 PIBD2531A032 11.2500 21Y 1/26/2031 7432 20.36    8.4805 8.4041 8.2378
FXTN 25-04 PIBD2531J042 9.3750 22Y 10/5/2031 7684 21.05    8.5227 8.4445 8.3085
FXTN 25-05 PIBD2532K057 8.5000 23Y 11/29/2032 8105 22.21    8.5933 8.5119 8.4268
FXTN 25-06    * PIBD2534K062 9.2500 25Y 11/5/2034 8811 24.14    8.7115 8.6250 8.6250


